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W & B | 5,627,640,468M | 5,751,615 317 | 5,811,819,385F | 5,837,580,967M | 5,853,939, 9899 | 5,925, 312, 339
a—)L-Aa—r% 197, 398, 983 203, 767, 387 204,227,127 182, 954, 440 215, 237, 057 216, 338, 174
B % (FHMEE) | 5, 349, 864, 485 5, 545, 747, 920 5, 587, 492, 313 5, 653, 926, 525 5, 632, 602, 932 5,708, 774, 106
* IR A & 80, 377, 000 2,100, 010 99, 945 700, 002 6, 100, 000 200, 059
B & & 59, 558, 307 27,163, 698 31,619, 838 23, 580, 086 38,518, 702 23, 677,192
* EIN & 30, 384, 074 2,096, 368 100, 000 699, 631 6, 127, 043 200, 000
KIWVRFENE S 14, 884, 142 14, 834, 258 14, 809, 266 14,709, 438 14,578, 613 14, 555, 540
/N 6, 965, 458 2,027, 594 8, 045, 790 572, 564 9,303, 794 10
* 1h {5 5T @ W 7,303, 195 8, 160, 323 8,594, 755 7, 506, 686 8,393, 321 8, 780, 238
FOMEKILER 21,438 45,155 70, 027 91, 767 115, 931 141, 404
(C) ¥iFEEHLE(A—B) | 5, 568,082,161 5,724, 451, 619 5, 780, 199, 547 5, 814, 000, 881 5, 815, 421, 287 5,901, 635, 147
JT A | 5,953, 656,977 5,933, 703, 416 5, 923, 706, 763 5, 883, 775, 352 5,831, 445, 473 5,822, 216, 148
RERIR B £ |A 385,574,816 |A 209,251,797 [A 143,507,216 |A 69,774,471 |A 16,024,186 79,418, 999
(D) = 25 & # 0O % | 5,953,656,9770 | 5,933,703,4160 | 5,923,706,7630 | 5,883,775 3520 | 5,831,445,4730 | 5,822,216, 14800
107 Y BEHE(C/D) 9, 352/ 9,647/ 9, 758 9,881 9,973M 10, 136M

SERINC 31T D VR 1 e AKED, 986, 189, 6371, {ERLH 3B M

R ETEARR24, 069, TT3 . YRR th—HBAZA) ST AKH 188, 033, 2623 T,
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(F) EMERERES
(FEEX:EE)

A308, 358, 317
(193,504, 531)

A307, 338, 181
(192,949, 170)

306, 722, 588
(192, 740, 535)

A304, 575, 695
(191,519, 465)

A301, 714, 367
(189, 971, 545)

[Emnﬁnﬁnﬂ][Emnﬁnﬁmﬂ][amnﬁ1ﬁnE][EmnEZHNE][Emnﬁsﬁ%E][Emuﬁ4nmﬂ]
=2023%12F 258 ) [ E20245 1 R258 J L E2024F 2 B268 J L E2024% 3 A258 J [ 20245 4 258 J [ E20245F 5 B27H
bic B £ 240 H £ 241 B & 242 H & 243 H & 244 H & 245 H
W B & % Iv & 23,789, 2331 25, 553, 589 27,572, 759 24,754,698 26, 816, 754/ 29, 635, 266
Z R 4 £ 23, 760, 561 25,519,159 27,534,793 24,709, 447 26, 779, 436 29,594, 788
Z o OF B 30, 695 38,193 39, 181 46, 276 37,318 40, 478
* I F OBE|lA 2,023 A 3,763 A 1,215 A 1,025 - -
() ﬁm&#iﬁ 8% | A 62,796,307 172,708,517 61, 230, 240 70, 374, 418 49, 550, 873 89, 095, 778
=% 205, 931, 899 214, 751, 492 94, 348, 620 70, 627, 470 152, 884, 073 89, 242, 368
fﬁf 18 | A268, 728,206 A 42,042,975 A 33,118, 380 A 253, 052 A103, 333, 200 A 146, 590
) f§ & iE B | A 7,444,741 A 8,436,312 A 8,619,963 A 7,655, 809 A 8,656,997 A 8,805,711
(D) LHpiEHL(A+B+C) | A 46,451,815 189, 825, 794 80, 183, 036 87, 473, 307 67,710,630 109, 925, 333
(E) AR 4R Bk 38 28 & | A 15, 880,542 A 76,905, 152 97, 841, 602 162, 037, 355 232, 558, 164 284, 979, 576

A300, 930, 370
(189,933, 802)

(FEEBZEHER) [(A501, 862, 848) |(AS500,287,351) [(A499, 463, 123) |(A496, 095, 160) [(A491, 685, 912) |(A490, 864, 172)
(G) & EH(D+E+F) | A370,690,674 | A194,417,539 | A128,697,950 | A 55,065 033 | A 1,445,573 93, 974, 539
(H 4R 28 9 B £ | A 14,884,142 | A 14,834,258 | A 14,809,266 | A 14,709,438 | A 14,578,613 | A 14,555,540
REBHIENS(G+H) | A385,574,816 | A209,251,797 | A143,507,216 | A 69,774,471 | A 16,024,186 79, 418, 999
BANSETEEIES | A308,358, 317 | A307,338,181 | A306, 722,588 | A304,575,695 | A301,714,367 | A300, 930, 370
(BT &% 48 & %8) [( 193,504,531) |( 192,949,170) [( 192,740,535) |( 191,519,465) |[( 189, 971,545) |( 189, 933, 802)
(=B85 L%E) [(A501, 862, 848) |(AS500, 287, 351) [(A499, 463, 123) |(A496, 095, 160) [(A491, 685, 912) |(A490, 864, 172)
ﬁ\ﬁafﬁﬁféﬁﬁ 134, 521, 467 143, 610, 949 163, 215, 372 234, 801, 224 285, 690, 181 380, 349, 369
% # 8 A211,737,966 | A 45, 524, 565 - - — —
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1AOSEY SHPERRE 575. 97 592. 20 625. 90 749. 57 840. 68 1, 004. 50
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un B AEEZREAHIR (202212831 AEI%E)

WREry PR M it
WA b1 TEeE usp M (%) a7 B TR USD R (%)
BOFEFE [T T LR E EG [ E N TV 2 E(HEER F5VF
AerCap Ireland Capital DAC 3.65% UsD 895000 809,895 0.15
e 21/07/2027
8 ING Groep NV, FRN 1.726% usD 200000 176664 003
ANVE— 01/04/2027
AnheuserBusch Cos. LLC 49% UsD 670000 614,440 011 986,559  0.18
01/02/2046 FV AV
Anh?useﬁBusCh InBev Worldwide, Inc. ~ USD 654,000 579,066 0.10 EDP Finance BV, 144A 6.3% USD 330,000 339,207 006
4.5% 01/06/2050
11/10/2027
e 1,193,496  0.21 EEnE|| O6E
DT ke Bank A/S, 144A 3.875% UsD 200000 197545 003 V<=7
b Ore i ’ Romania Government Bond, 144A 3% USD 670000 695546  O.11
27/02/2027
Danske Bank A/S, FRN, 144A3.244%  USD 235000 221,067 004 /02/
20/12/2025 595546  0.11
418612 0.07 i
AV ERRYT Kookmin Bank, Reg. S 4.6% UsD 550000 511,818 009
Indonesia Government Bond 3.55% usD 1,205,000 1,090,570 0.19 0170272029
31/03/2032 511,818  0.09
1,090,570  0.19 ALY
TANVSVE Banco Bilbao Vizcaya Argentaria SA, usD 400,000 399,761 007
AerCap Ireland Capital DAC 4.875%  USD 580,000 674649 0.0 ERNI5:86290112/06/2026
16/01/2024 Banco Santander SA 3.49% usD 200000 168,780 008
AerCap Ireland Capital DAC 3.5% UsD 150,000 142943 003 28/05/2030
15/01/2025 Banco Santander SA, FRN 1.722% usD 2400000 2052472 037
AerCap Ireland Capital DAC 6.5% usD 150000 152,105 003 14/09/2027
15/07/2025 Banco Santander SA, FRN 4.175% usD 200,000 185,721 0.03
AerCap Ireland Capital DAC 4.45% usb 415000 395979 007 24/03/2028
08/04/2026 2,806,734  0.50
1,265,676  0.23 AFYR
EES Barclays plc, FRN 4.338% 16/05/2024  USD 275000 273,146 005
Mitsubishi UFJ Financial Group, I, USD 630,000 624438 0.1 Barclays plc, FRN 3.932% 07/05/2025  USD 430000 417302 007
FRN 5.354% 13/09/2028 Barclays plc, FRN 2.852% 07/06/2026  USD 870000 809224 0.4
N(ESL[‘/E‘Z%C;SCO”’” 144A1.591% usb 765000 642287 0.1 Barclays plc, FRN 2.279% 24/11/2027  USD 895000 776294  0.14
T U= o e o Barclays plc, FRN 7.385% 02/11/2028  USD 585000 609,660 0.1
03/04/203 1 = R ' ’ : HSBC Holdings plc, FRN 2.999% usD 670000 630,835 0.1
1,427,202 0.25 10/08/2026
AFva e : HSBC Holdings plc, FRN 1.645% usD 205000 185381  0.03
o2 18/04/2026
Mexico Government Bond 4.75% UsD 4890000 4,504,087 082 HSBC Holdings plo, FRN 2.009% UsD 605000 551746 010
27/04/2032 04/06/2026
4,594,037 0.82 HSBC Holdings plc, FRN 4.755% usD 1,115000 1055337  0.19
09/06/2028
HSBC Holdings plc, FRN 5.21% usD 645000 623,133 0.1
11/08/2028
LSEGA Financing plc, 144A 2% usD 925,000 790,289 0.14
06/04/2028
LSEGA Financing plc, 144A 2.5% UsD 2040000 1691641 030
06/04/2031
LSEGA Financing plc, 144A 3.2% usD 850,000 627,504 0.11
06/04/2041
NatWest Group plo, FRN 7.472% UsD 315000 828,162 006
10/11/2026
Santander UK Group Holdings plc, usb 1,435,000 1,265,482 0.23
FRN 1.532% 21/08/2026
Standard Chartered plc, FRN, 144A usD 240000 229,449 004
3971% 30/03/2026
Standard Chartered pic, FRN, 144A usD 240,000 208,142 0.04
1.456% 14/01/2027
11,072,227 1.97
TAVH
AbbVie, Inc. 3.2% 21/11/2029 USD 440000 896933 007
AbbVie, Inc. 4.05% 21/11/2039 UsD 580,000 497,141 009
AbbVie, Inc. 4.7% 14/06/2045 usD 360000 823534 006
AbbVie, Inc. 4.875% 14/11/2048 UsD 1,125000 1083902 018
AbbVie, Inc. 4.25% 21/11/2049 UsD 670000 565595  0.10
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WA b1 EESA usD H® (%) SR B FESE usD L (%)
Aflac, Inc. 3.6% 01/04/2030 usD 185000 168073 0083 General Motors Financial Co,, Inc. 4%~ USD 235000 221553 004
Alexandria Real Estate Equities, Inc., usD 1726000 1680204  0.30 06/10/2026
REIT 4.9% 15/12/2030 HCA, Inc. 5.875% 15/02/2026 usD 520000 523894 009
Alexandria Real Estate Equities, Inc., usD 530,000 506553  0.09 HCA, Inc. 5.375% 01/09/2026 usD 795000 787,845 0.4
REIT 3.95% 15/01/2027 HCA, Inc. 3.5% 01/09/2030 UsD 1,195000 1031865  0.18
Ally Financial, Inc. 4.75% 09/06/2027  USD 1385000 1253640 022 Healthpeak Properties, Inc., REIT 3.5%  USD 85,000 75830 001
American Express Co. 4.05% usD 940000 896836  0.16 15/07/2029
03/05/2029 Healthpeak Properties, Inc., REIT usD 90,000 75355 001
Aon Corp. 2.8% 15/05/2030 usD 185000 158377 003 2.875% 15/01/2031
AT&T, Inc. 1.65% 01/02/2028 usD 185000 156538 0083 Highwoods Realty LP, REIT 4.2% usD 800000 698075  0.12
AT&T, Inc. 2.75% 01/06/2031 UsD 450000 373500 007 15/04/2029
Bank of America Corp. 4.25% usb 350000 338,172 006 Highwoods Realty LP, REIT 3.05% usb 235000 186966  0.03
22/10/2026 15/02/2030
Becton Dickinson and Co. 2.823% usD 1080000 927909  0.17 Humana, Inc. 3.95% 15/03/2027 usb 1060000 1016713 018
20/05/2030 Humana, Inc. 4.875% 01/04/2030 usD 625000 613235 0.1
Becton Dickinson and Co. 1.957% usD 680,000 538,346 0.10 Intercontinental Exchange, Inc. 4.35% usD 535,000 519,780 0.09
11/02/2031 15/06/2029
Becton Dickinson and Co. 3.7% usD 253,000 239,538 0.04 Intercontinental Exchange, Inc. 2.65% usD 285,000 199,090 0.04
06/06/2027 15/09/2040
Boardwalk Pipelines LP 4.8% usD 600000 565385  0.10 Kilroy Realty LP, REIT 4.375% usD 605000 587,073 0.0
03/05/2029 01/10/2025
Boardwalk Pipelines LP 3.4% usD 615000 512,197 009 Lowe's Cos, Inc. 425% 01/04/2052  USD 365000 292437 005
15/02/2031 Lowe's Cos, Inc. 5.625% 15/04/2063  USD 270000 259501 005
Boardwalk Pipelines LP 5.95% uspb 505000 512107 009 Marsh & McLennan Cos., Inc. 2.25%  USD 240000 196947 004
01/06/2026 15/11/2030
Boardwalk Pipelines LP 4.45% usD 40,000 37969 001 Morgan Stanley, FRN 1.794% UsD 785000 590952 0.1
15/07/2027 13/02/2032
Brixmor Operating Partnership LP, usb 1955000 1748609 031 NextEra Energy Capital Holdings, Inc. ~ USD 1905000 1539446 027
REIT 4.125% 15/05/2029 2.44% 15/01/2032
Brixmor Operating Partnership LP, usb 435000 381088 007 NextEra Energy Capital Holdings, Inc. ~ USD 170000 167,109  0.03
REIT 4.05% 01/07/2030 5% 15/07/2032
Brixmor Operating Partnership LP, usb 115000 110443 002 NextEra Energy Capital Holdings, Inc. ~ USD 445000 293587 005
REIT 3.85% 01/02/2025 3% 15/01/2062
Brixmor Operating Partnership LP, usbD 335,000 317,789 0.06 Nucor Corp. 3.125% 01/04/2032 usD 215,000 182,659 0.03
REIT 4.125% 1
5 T 025 "‘ S/ 26/ :O%h P UsD 592000 306027 005 ONEOK Partners LP 4.9% 15/03/2025  USD 1000000 986020  0.18
rixmor Operating Partnership , a X .
REIT 5.9% 15/03/2027 Oracle Corp. 2.3% 25/03/2028 UsD 360000 312295 006
Capital One Financial Corp. 3.75% UsD 875000 832561 015 ch‘ngG;g;”d Electric Go. 2.1% usb 275000 284512 004
09/03/2027 1/08/2027
) o
Capital One Financial Corp. 3.66% usD 565000 532880  0.10 PociicCasancecticol2 e U= G| B8 @3
11/05/2027 01/02/2031
Cardinal Health, Inc. 4.5% 15/11/2044  USD 85,000 67,990 001 ng‘/’f;;g 4"’7”" Electric Go. 3.95% usb 200000 136220 002
Centene Corp. 3% 15/10/2030 usD 2140000 1,758865 031 R e AR} D T el @
CNO Financial Group, Inc. 5.25% usD 162,000 160,956  0.03 15/09/2027 o : ’ .
30/05/2025 Parker-Hannifin Corp. 4.5% usD 215000 206549 004
Crown Castle, Inc., REIT 2.9% usD 145000 132085 002 15/09/2029
01 o/ Oaé 22‘2‘7 —— UsD | e G PerkinElmer, Inc. 1.9% 15/09/2028 UsD 405000 336309  0.06
T % = ad i PerkinElmer, Inc. 3.3% 15/09/2029 usb 265000 222209 004
CVS Health Corp. 3.25% 15/08/2029  USD 175000 156732 003 RerisnEimer]ncy2:25%416/09/203 I MCSU) 225,000] 76, 007] 003
CVS Health Corp. 3.75% 01/04/2030  USD 395000 859,640 006 P(Nrgeilg1%1‘/6‘2826/%0/9280%0@’ e usp 189000 196,785 063
CVS Health Corp. 5.05% 25/03/2048  USD 1,276,000 1,153871 021 Sompra Ene:’gy RO Y VD Ty s @
Discover Financial Services 3.75% usb 1,700,000 1,639,409  0.29 A ) N ' ' '
04/03/2005 s:yg%ggv(;g\gms Co. (The) 2.95% usD 185000 162,177 003
Duke Energy Corp. 5% 15/08/2052 usb 595000 532066  0.09 Simon Property Group LP, REIT 2.65%  USD 1145000 952874  0.17
Eaton Corp. 4.15% 15/03/2033 usD 440000 410790 007 15/07/2030
Edison International 4.95% usb 30,000 29535 001 STERIS Irish FinCo. UnLtd Co. 2.7% usb 1,330,000 1080260  0.19
15/04/2025 15/03/2031
Edison International 4.7% 15/08/2025  USD 266000 260,667  0.05 T-Mobile USA, Inc. 3.75% 15/04/2027  USD 2485000 2346188 042
Enterprise Products Operating LLG usb 185000 167,730 0.03 T-Mobile USA, Inc. 2.05% 15/02/2028  USD 360000 309,187 006
8% 31
28% 51/01/2030 T-Mobile USA, Inc. 3.875% usD 700000 634688 0.1
Equifax, Inc. 5.1% 15/12/2027 usD 410000 404964 007 15/04/2030
General Motors Co. 5.6% 15/10/2032  USD 175000 163851 003 UnitedHealth Group, Inc. 2% usb 255000 210428 004
General Motors Financial Co., Inc. usD 180,000 175,245 0.03 16/05/2030
4.35% 09/04/2025 UnitedHealth Group, Inc. 3.5% usD 185000 153015  0.03
General Motors Financial Co., Inc. 4.3%  USD 1,550,000 1,503,075 027 15/08/2039

13/07/2025

20



SRR

UnitedHealth Group, Inc. 2.75%
16/05/2040

UnitedHealth Group, Inc. 4.45%
15/12/2048

UnitedHealth Group, Inc. 5.875%
16/02/2053

US Treasury 4.375% 31/10/2024

US Treasury 3.5% 15/09/2025

US Treasury 0.375% 31/12/2025

US Treasury 0.375% 31/01/2026

US Treasury 0.5% 28/02/2026

US Treasury 4.125% 30/09/2027

US Treasury 3.875% 30/11/2027

US Treasury 3.875% 31/12/2027

US Treasury 1.875% 28/02/2029

US Treasury 4.125% 15/11/2032

US Treasury 3.25% 15/05/2042

US Treasury 3.375% 15/08/2042

US Treasury 4% 15/11/2042

US Treasury 2.875% 15/05/2052

US Treasury 3% 15/08/2052

US Treasury 4% 15/11/2052

US Treasury 2.5% 15/02/2046

US Treasury 2.5% 15/05/2046

US Treasury 2.875% 15/11/2046

US Treasury 3% 15/05/2047

US Treasury 2.75% 15/08/2047

US Treasury 2.75% 15/11/2047

Verizon Communications, Inc. 2.1%
22/03/2028

Verizon Communications, Inc. 2.55%
21/03/2031

Verizon Communications, Inc. 3.55%
22/03/2051

Verizon Communications, Inc. 4.862%
21/08/2046

Walt Disney Co. (The) 3.8%
22/03/2030

Williams Cos., Inc. (The) 4.85%
01/03/2048
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325000 237,168 004
165000 148,100  0.03
495000 536749 010

17,100,000 17,056,582  3.04
12,680,000 12,429,867  2.21

1,835000 1,640,246  0.29
9,945,000 8,852,604 158
400,000 356,547  0.06

16,485,000 16,538,448  2.95
26,255,000 26,102,188  4.65
4,700,000 4,671,176  0.83
3510000 3,106,898  0.55
14,960,000 15,246,344 272
6,270,000 5500945 098
16,595,000 13942905  2.48
10,460,000 10,247,531 1.83
13,070,000 10,509,097  1.87
23,325,000 19,305,082  3.44

5330000 5352486 095
925,000 693,633 0.12
240,000 179,531 0.03

3,150,000 2530,213 045
500,000 409,883  0.07
775,000 606,710  0.11

6,800,000 5322063 095
360,000 312947  0.06
385,000 317,502 0.06

1,225,000 880,770  0.16

1,195,000 1,080,831 0.19
800,000 745442 013

1330000 1,132,356  0.20

231,607,996 41.26
257,909,680 45.94
257,909,680 45.94
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APA Infrastructure Ltd., 144A 4.25%
15/07/2027

Ausgrid Finance Pty. Ltd., 144A 4.35%
01/08/2028

CSL Finance plc, 144A 4.05%
27/04/2029

NBN Co. Ltd., 144A 2.625%
05/05/2031

Transurban Finance Co. Pty. Ltd., 144A
2.45% 16/03/2031

Transurban Finance Co. Pty. Ltd., 144A
4.125% 02/02/2026

Transurban Finance Co. Pty. Ltd., 144A
3.375% 22/03/2027

usb

usb

usb

usb

usb

usb

1,330,000 1,244,114  0.22
385,000 357,462  0.06
300,000 283,150  0.05

1,825000 1449226  0.26
345,000 271,849 005
150,000 144,151 0.03
865,000 792,789  0.14
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Woodside Finance Ltd., 144A 3.65% usb 650,000 624,522 0.11
05/03/2025
Woodside Finance Ltd., 144A 3.7% usb 892,000 834,957 0.15
15/09/2026
Woodside Finance Ltd., 144A 3.7% usb 1,018,000 921,466 0.16
15/03/2028
6,923,686 1.23
b d
Rogers Communications, Inc., 144A usD 220,000 203,816 0.04
3.2% 15/03/2027
Rogers Communications, Inc., 144A usD 325,000 286,145 0.05
3.8% 15/03/2032
Rogers Communications, Inc., 144A usD 160,000 124,686 0.02
4.55% 15/03/2062
614,647 0.11
FIR—Y
Danske Bank A/S, 144A 5.375% usb 405,000 401,886 0.07
12/01/2024
Danske Bank A/S, 144A 1.226% usD 455,000 425,125 0.08
22/06/2024
Danske Bank A/S, FRN, 144A3.773%  USD 295,000 286,267 0.05
28/03/2025
1,113,278  0.20
IAYIVE
Nordea Bank Abp, 144A 5.375% usD 325,000 326,736 0.06
22/09/2027
326,736 0.06
TIVAR
BNP Paribas SA, FRN, 144A 1.323%  USD 1540000 1345450  0.24
13/01/2027
BNP Paribas SA, FRN, 144A 2.591% usb 425,000 374,231 0.07
20/01/2028
1,719,690 0.31
RALY
Volkswagen Group of America Finance ~ USD 935,000 920,449 017
LLC, 144A 4.625% 13/11/2025
Volkswagen Group of America Finance ~ USD 780,000 723,959 0.13
LLC, 144A 3.2% 26/09/2026
Volkswagen Group of America Finance ~ USD 660,000 633,591 0.1
LLC, 144A 4.35% 08/06/2027
Volkswagen Group of America Finance ~ USD 200,000 189,371 0.03
LLC, 144A 4.6% 08/06/2029
2,467,370 0.44
i
AIA Group Ltd., 144A 3.9% usbD 685,000 644,220 0.12
06/04/2028
644,220 0.12
TANVIVE
Bank of Ireland Group plc, FRN, 144A usbD 850,000 842,868 0.15
6.253% 16/09/2026
842,868  0.15
12V7
Enel Finance America LLC, 144A7.1%  USD 1,000,000 1,035,301 0.18
14/10/2027
Enel Finance International NV, 144A usb 200,000 205,623 0.04
6.8% 14/10/2025
Eni SpA, 144A 4.75% 12/09/2028 usbD 1,435,000 1,391,484 0.25
2,632,408 0.47
508
NXP BV 4.875% 01/03/2024 usb 270,000 268,116 0.05
NXP BV 5.35% 01/03/2026 usb 265,000 263,756 0.05
NXP BV 3.15% 01/05/2027 usb 95,000 86,166 0.01
618,038 0.1
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Aker BP ASA, 144A 2.875% usb 950,000 879,594 0.16
15/01/2026
879,594 0.16
AL R
UBS Group AG, FRN, 144A 1.364% usb 200,000 175,310 0.03
30/01/2027
UBS Group AG, FRN, 144A 4.751% usb 400,000 383,225 0.07
12/05/2028
558,535 0.10
AFYR
Astrazeneca Finance LLC 1.75% usb 440,000 378,329 0.07
28/05/2028
Standard Chartered plc, FRN, 144A usb 1,830,000 1,646,782 0.29
4.644% 01/04/2031
Vodafone Group plc 5% 30/05/2038 usD 340,000 314,316 0.06
Vodafone Group plc 5.25% usD 340,000 302,975 0.05
30/05/2048
Vodafone Group plc 4.875% usD 85,000 70,871 0.01
19/06/2049
2,713,273 0.48
FAYH
Angel Oak Mortgage Trust, FRN, usb 400,518 320,207 0.06
Series 20212 'A2’, 144A 1.19%
25/04/2066
Angel Oak Mortgage Trust | LLC, FRN, ~ USD 9,508 9,469 -
Series 20183 ‘A1’, 144A 3.649%
25/09/2048
Applebee’s Funding LLC, Series 2019-  USD 217,800 214,725 0.04
1A A2I', 144A 4.194% 05/06/2049
Applebee’s Funding LLC, Series 2019-  USD 737,550 675,297 0.12
1A 'A2II", 144A 4.723% 05/06/2049
Ascension Health 3.945% 15/11/2046  USD 520,000 433,816 0.08
AT&T, Inc. 3.56% 15/09/2053 usD 765,000 521,701 0.09
Bank of America Corp., FRN 3.366% usD 1,835000 1,751,853 0.31
23/01/2026
Bank of America Corp., FRN 4.271% usbD 765,000 714,345 0.13
23/07/2029
Bank of America Corp., FRN 3.194% usb 935,000 805,406 0.14
23/07/2030
Bank of America Corp., FRN 2.496% usbD 1995000 1,617,954 0.29
13/02/2031
Bank of America Corp., FRN 1.898% usbD 615,000 472,827 0.08
23/07/2031
Bank of America Corp., FRN 1.922% usb 2,315,000 1,768,351 0.32
24/10/2031
Bellemeade Re Ltd., FRN ‘M1A’, 144A  USD 720,000 710916 0.13
5.678% 26/01/2032
BX Trust, FRN, Series 2018-GW ‘A’, usb 1,518,000 1,481,527 0.26
144A 4.675% 15/05/2035
BXP Trust, FRN, Series 2017-GM ‘C’, usbD 1,005,000 839,973 0.15
144A 3.539% 13/06/2039
Capital One Financial Corp., FRN usD 285,000 280,064 0.05
4.985% 24/07/2026
Capital One Financial Corp., FRN usD 285,000 244,044 0.04
3.273% 01/03/2030
Capital One Financial Corp., FRN usD 180,000 171,690 0.03
5.247% 26/07/2030
Capital One Financial Corp., FRN usbD 1,330,000 958,643 0.17
2.359% 29/07/2032
Capital One Multi-Asset Execution usb 310,000 299,093 005
Trust, FRN, Series 2005-B3 ‘B3
4.629% 15/05/2028
Carlyle Global Market Strategies usD 887,072 873,514 0.16
CLO Ltd., FRN ‘A1’ 144A 5.656%
15/05/2031
Centene Corp. 4.25% 15/12/2027 usb 830,000 779,930 0.14

22

SRARE

Charter Communications Operating
LLC 3.75% 15/02/2028

Charter Communications Operating
LLC 2.25% 15/01/2029

Charter Communications Operating
LLC 3.7% 01/04/2051

Charter Communications Operating
LLC 4.908% 23/07/2025

Charter Communications Operating
LLC 6.484% 23/10/2045

Cheniere Corpus Christi Holdings LLC
5.125% 30/06/2027

Cheniere Corpus Christi Holdings LLC
3.7% 15/11/2029

CIFC Funding Ltd., FRN, Series 2014-
2RA‘A1’, 144A 5.375% 24/04/2030

Citigroup, Inc., FRN 3.106%
08/04/2026

Citigroup, Inc., FRN 5.61% 29/09/2026

Citigroup, Inc., FRN 4.412%
31/03/2031

Citigroup, Inc., FRN 2.572%
03/06/2031

Colorado Health Facilities Authority
4.48% 01/12/2040

Comcast Corp. 2.65% 01/02/2030

COMM Mortgage Trust, Series 2014-
UBSS5 ‘A4’ 3.838% 10/09/2047

COMM Mortgage Trust ‘A4’ 3.048%
10/03/2048

COMM Mortgage Trust ‘AM’ 4.08%
10/08/2047

COMM Mortgage Trust, FRN, Series
2015L.C21 'B’ 4.474% 10/07/2048

Connecticut Avenue Securities
Trust, FRN ‘1M1’, 144A 4.928%
25/12/2041

Connecticut Avenue Securities
Trust, FRN “IM1’, 144A 6.028%
25/03/2042

Connecticut Avenue Securities
Trust, FRN “1M1’, 144A 5.928%
25/03/2042

Connecticut Avenue Securities
Trust, FRN ‘“1M1’, 144A 6.678%
25/05/2042

Connecticut Avenue Securities
Trust, FRN “1M2’, 144A 5.578%
25/12/2041

Connecticut Avenue Securities
Trust, FRN “1M2’, 144A 5.828%
25/12/2041

Connecticut Avenue Securities
Trust, FRN ‘2M1’, 144A 5.828%
25/04/2042

Corebridge Financial, Inc., 144A 3.9%
05/04/2032

Crown Castle Towers LLC, 144A
3.663% 15/05/2045

CSAIL Commercial Mortgage Trust,
FRN, Series 2016-C7 ‘AS’ 3.958%
15/11/2049

Diamondback Energy, Inc. 3.25%
01/12/2026

Drive Auto Receivables Trust ‘D’ 1.39%
15/03/2029

DRIVEN BRANDS FUNDING LLC,
Series 2019-1A ‘A2', 144A 4.641%
20/04/2049
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455,000
360,000
945,000
800,000
130,000
170,000
560,000
892,977
625,000

850,000
760,000

2,930,000
880,000

1,330,000
790,000

1,200,000
895,000
170,000

149,518
512,965
336,489
521,453
950,000
515,000
567,026

185,000
255,000

670,000

470,000
1,160,000

259,875
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411596 007
290298  0.05
579,598  0.10
784,888  0.14
117,561 0.02
167,886  0.03
506,229  0.09
882,768  0.16
591,716 011
852563  0.15
698918  0.12
2373865 042
756,117 013
1,152,961 0.21
763,798  0.14
1,139,748 020
859,072 0.15
157,847 0.03
147,656  0.03
509,652  0.09
335458  0.06
528246  0.09
897,366  0.16
489,799  0.09
561,839  0.10
161,938  0.03
240,862 0.04
618046  0.11
437,437 008
1,070,103  0.19
238699 004
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DRIVEN BRANDS FUNDING LLC,
Series 2020-1A 'A2', 144A 8.786%
20/07/2050

DRIVEN BRANDS FUNDING LLC,
Series 2020-2A ‘A2’ 144A 3.237%
20/01/2051

Dryden 58 CLO Ltd., FRN ‘A1’ 144A
5.079% 17/07/2031

Equitable Holdings, Inc. 4.35%
20/04/2028

FHLMC A26586 6% 01/09/2034
FHLMC A90053 4.5% 01/12/2039
FHLMC A91947 5% 01/04/2040
FHLMC A93451 4.5% 01/08/2040
FHLMC A94185 4% 01/10/2040
FHLMC A94251 4% 01/10/2040
FHLMC A94576 4% 01/10/2040
FHLMC A94713 4% 01/11/2040
FHLMC A95734 4% 01/12/2040
FHLMC A96312 4% 01/01/2041
FHLMC A97620 4.5% 01/03/2041
FHLMC C01787 6% 01/02/2034
FHLMC C09036 3.5% 01/03/2043
FHLMC G01777 6% 01/02/2035
FHLMC G01899 6% 01/09/2035
FHLMC G03551 6% 01/11/2037
FHLMC G04814 5.5% 01/10/2038
FHLMC G05535 4.5% 01/07/2039
FHLMC G05659 4.5% 01/10/2039
FHLMC G05955 5% 01/08/2040
FHLMC G05958 5% 01/08/2040
FHLMC G06231 4% 01/12/2040
FHLMC G06506 4% 01/12/2040
FHLMC G07543 4.5% 01/08/2041
FHLMC G08016 6% 01/10/2034
FHLMC G08534 3% 01/06/2043
FHLMC G08677 4% 01/11/2045
FHLMC G08756 3% 01/04/2047
FHLMC G60038 3.5% 01/01/2044
FHLMC G60180 4.5% 01/05/2042
FHLMC G60334 4.5% 01/10/2041
FHLMC Q04674 4% 01/12/2041
FHLMC U90432 3.5% 01/11/2042
FHLMC U95033 3.5% 01/09/2042
FHLMC U99094 3.5% 01/03/2044
FHLMGC V80025 3% 01/04/2043
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 5.228% 25/02/2042
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 5.928% 25/04/2042
FHLMC STACR REMIC Trust, FRN
‘M1A', 144A 6.128% 25/05/2042
FHLMC STACR REMIC Trust, FRN
‘M1A’, 144A 6.471% 25/06/2042
FHLMC Whole Loan Securities Trust,
FRN, Series 2017-SCO1 ‘M1’, 144A
3.648% 25/12/2046
Fifth Third Bancorp, FRN 4.772%
28/07/2030
Fiserv, Inc. 3.5% 01/07/2029
Flagstar Mortgage Trust, FRN,
Series 2018-6RR ‘2A4’, 144A 4%
25/09/2048
FNMA, FRN 763199 2.861%
01/10/2033
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219,938 189,733 0.03
658,275 547,455 0.10
500,000 492,484 0.09
1,285,000 1,178,561 0.21
816 838 -
16,255 16,170 -
2,710 2,758 -
62,170 62,025 0.01
1,069 1,042 -
377 366 -
223 217 -
461 447 -
4,896 4,754 -
16,015 15,5648 -
547 546 -
18,368 19,088 -
59,378 55,876 0.01
15,605 16,221 -
5,080 5,279 -
19,293 20,177 -
66,583 69,382 0.01
29,427 29,344 0.01
41,775 41,678 0.01
28,191 28,695 0.01
86,451 87,998 0.02
26,985 26,200 -
153 148 -
7,749 7,731 -
96,502 100,289 0.02
101,097 92,616 0.02
178,229 172,040 0.03
101,642 91,322 0.02
49,941 47,028 0.01
31,879 31,806 0.01
21,335 21,286 -
9,964 9,674 -
55,347 52,036 0.01
27,663 26,000 -
56,729 53,335 0.01
13,098 11,986 -
751,792 739,608 0.13
651,951 648,990 0.12
1042871 1,040,135  0.19
665,050 673,199 0.12
99,069 95114 0.02
180,000 172,265 0.03
210,000 189,313 0.03
48,623 47,210 0.01
4417 4,386 -
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FNMA, FRN 848522 1.59%
01/12/2035
FNMA AB5614 3.5% 01/07/2042
FNMA ABB615 3.5% 01/07/2042
FNMA AB5807 3.5% 01/08/2042
FNMA AL3024 3.5% 01/01/2043
FNMA AL6167 8.5% 01/01/2044
FNMA AL9061 3% 01/08/2046
FNMA AO4163 3.5% 01/06/2042
FNMA AOB755 3.5% 01/06/2042
FNMA AP7510 3.5% 01/09/2042
FNMA AQ7277 3.5% 01/12/2042
FNMA AQ8808 3.5% 01/01/2043
FNMA AS9031 3% 01/06/2033
FNMA AS032 3% 01/08/2043
FNMA AS9236 3% 01/02/2044
FNMA BFO198 4% 01/11/2040
FNMA BM5356 3.5% 01/01/2044
FNMA MA1213 8.5% 01/10/2042

Ford Credit Auto Owner Trust, Series
2018-1C', 144A 3.49% 15/07/2031

Galton Funding Mortgage Trust,
FRN, Series 2018-2 ‘A22', 144A 4%
25/10/2058

Galton Funding Mortgage Trust, FRN,
Series 2018-1 ‘A23’, 144A 3.5%
25/11/2057

Galton Funding Mortgage Trust, FRN,
Series 2017-1 ‘B2, 144A 3.95%
25/07/2056

George Washington University (The)
3.545% 15/09/2046

GNMA 4.5% 20/11/2041
GNMA 3.5% 20/03/2043
GNMA 3.5% 20/04/2043
GNMA 3.5% 20/12/2044
GNMA 3.5% 20/10/2045
GNMA 3% 20/07/2046

GNMA 3.5% 20/09/2046
GNMA 3.5% 20/01/2047
GNMA 8.5% 20/07/2047
GNMA 8.5% 20/09/2047
GNMA 3.5% 20/12/2047
GNMA 4.5% 20/03/2048
GNMA 5.5% 20/04/2048
GNMA 4.5% 20/08/2048
GNMA 4% 20/09/2048

GNMA 5.5% 20/09/2048
GNMA 5.5% 20/10/2048
GNMA 5.5% 20/11/2048
GNMA 4.5% 20/09/2049
GNMA 3.5% 20/10/2049
GNMA 2.5% 20/08/2050
GNMA 4% 20/10/2050

GNMA 2% 20/03/2051

GNMA 4% 20/06/2051

GNMA 2% 20/07/2051

GNMA 2.5% 20/07/2051
GNMA 8% 20/07/2051

GNMA 2% 20/08/2051

GNMA 2.5% 20/08/2051
GNMA 2.5% 20/09/2051
GNMA 2.5% 20/10/2051

usb
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L)

9,074

108,097
8,586
19,468
9,501
217,492
21,751
7,985
14,459
48,291
35,456
21,092
1,187
34,603
3,775
246,792
16,228
43,486
1,380,000

31,336
23,078
704,558

200,000

470,081
248,853
808,243
504,354
484,566
50,361
70,807
228915
112,794
75,780
29,937
25,061
26,949
21,078
913,677
292

7,221
35,482
237,817
142,068
270,356
461,442
429,718
283,450
4,286,899
1,919,528
1,166,011
2552916
300,197
995,515
2711219

P
USD fE3 (%)
8,875 -
101,511 0.02
8,062 =
18,085 -
8,921 =
204,238 004
19,330 -
7,496 -
13,577 =
45343 001
33287 001
19,805 -
1,087 -
31,264 0.01
3419 -
235,771 0.04
15,237 -
40,838  0.01
1317025 023
29675 001
20,978 -
631,876  0.11
151,151 0.03
470,824  0.08
235790 004
768,025 0.14
476,717 0.09
453,795  0.08
45883 001
66,509  0.01
216,127 004
108,103  0.02
70,887 001
28,004 001
24,766 -
27,819 001
20,783 =
885664  0.16
300 =
7,397 -
36,342 001
233957 004
131,534 002
236,719 004
441,095 008
364,102 007
269,948  0.05
3612675 064
1675729 030
1,046,399  0.19
2,158,370 038
262,095 005
868,624  0.16
2,364,983 042
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GNMA 3% 20/10/2051

GNMA 2.5% 20/11/2051

GNMA 2.5% 20/12/2051

GNMA 2% 20/01/2052

GNMA 2.5% 20/01/2052

GNMA 2.5% 20/03/2052

GNMA 2% 20/05/2052

GNMA 3% 20/06/2052

GNMA 3% 20/08/2052

GNMA 4.5% 20/09/2052

GNMA 3.5% 20/10/2052

GNMA 4% 20/10/20562

GNMA 4.5% 20/10/2052

GNMA 5.5% 20/11/2052

GNMA, Series 201294 ‘Bl 4%
20/05/2037

GNMA, Series 2018-8 ‘DA’ 3%
20/11/2047

GNMA, Series 2013-82 1G" 3.5%
20/05/2043

GNMA, Series 2017-184 'JH’ 3%
20/12/2047

GNMA ‘LM’ 3.5% 20/10/2050

GNMA, Series 201324 ‘Ol 4%
20/02/2043

GNMA 3306 5.5% 20/11/2032

GNMA 3611 6% 20/09/2034

GNMA 4060 6% 20/12/2037

GNMA 4558 4.5% 20/10/2039

GNMA 4559 5% 20/10/2039

GNMA 4577 4.5% 20/11/2039

GNMA 4715 5% 20/06/2040

GNMA 4772 5% 20/08/2040

GNMA 4801 4.5% 20/09/2040

GNMA 4834 4.5% 20/10/2040

GNMA 4854 4.5% 20/11/2040

GNMA 4946 4.5% 20/02/2041

GNMA 4978 4.5% 20/03/2041

GNMA 4979 5% 20/03/2041

GNMA 5054 4% 20/05/2041

GNMA 710927 5% 15/10/2039

GNMA 723339 5% 15/09/2039

GNMA 782888 5% 15/02/2040

GNMA 782889 5% 15/02/2040

GNMA 783403 3.5% 15/09/2041

GNMA 783726 3.5% 20/03/2043

GNMA 783972 5% 15/12/2039

GNMA 784012 5.5% 15/10/2038

GNMA 784057 4.5% 15/09/2045

GNMA 784069 5% 15/06/2040

GNMA 784145 3.5% 20/02/2046

GNMA 784474 3.5% 20/02/2048

GNMA 784549 4% 20/01/2048

GNMA 784755 3.5% 20/04/2048

GNMA AA3342 3% 15/10/2042

GNMA AAB403 3% 15/05/2043

GNMA AJ9334 3.5% 20/10/2044

GNMA AL4508 3.5% 20/02/2045

GNMA AM4385 3.5% 20/05/2045

GNMA AM4931 3.5% 20/04/2045

GNMA AMB8053 3.5% 20/05/2045

GNMA AR0556 3.5% 20/01/2046
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usb
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2,193,853
506,233
775,634

1,031,029
348,773
310,827
308,882
901,429
434,093
274,999
280,000

1,686,831

1,896,743

1,988,963

4,296

25292
62,071
21,041

220,000
14,471

26,163
17,450
1,991
31,906
6,663
3,199
5,053
3,595
13,370
11,7565
11,725
43276
12,045
29,200
20,094

Faii )
UsD [t (%)
1,964,636  0.35
440993 008
676307  0.12
868,701  0.16
304059 005
270,783 005
260271 005
807,196  0.14
389,497 007
267,788 005
258374 005
1602392 029
1,847,007 033
2006647 036
25 o
23,237 -
10,003 -
19,006 -
186229 003
2242 -
26904 001
18,039 -
2,107 =
31956 001
6,793 -
3,204 -
5,154 o
3,667 -
13,391 =
11,773 -
11,743 -
43344 001
11,956 -
29779 001
19,488 =
2,729 -
6,993 -
15,048 -
15,048 -
20873 -
31853 001
49698 001
3419 =
109,701 002
19,920 -
89612 002
482,767 009
143,120 003
54455 001
3,046 -
4,946 -
7,965 -
19,877 =
5,489 -
5,525 o
15,333 -
6,064 =
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GNMA AR7632 3.5% 20/02/2046
GNMA AS8186 3.5% 20/05/2046
GNMA AS9176 3.5% 20/05/2046
GNMA AS9216 3% 20/05/2046
GNMA AS9217 3% 20/05/2046
GNMA AS9258 3% 20/07/2046
GNMA AS9259 3% 20/07/2046
GNMA AS9260 3% 20/07/2046
GNMA AT3441 3% 20/07/2046
GNMA AT3442 3% 20/06/2046
GNMA AT4041 3.5% 20/05/2046
GNMA AT4164 3% 20/07/2046
GNMA AT4176 3% 20/07/2046
GNMA AU0255 3% 20/08/2046
GNMA AUO271 3% 20/08/2046
GNMA AU2016 3% 20/08/2046
GNMA AV8326 3% 20/09/2046
GNMA AV8327 3% 20/09/2046
GNMA BF2644 5% 20/05/2048
GNMA BF2878 5% 20/06/2048
GNMA BR2487 3.5% 20/12/2049
GNMA MAQ221 4% 20/07/2042
GNMA MAQ318 3.5% 20/08/2042
GNMA MAQ393 4% 20/09/2042
GNMA MA0535 4% 20/11/2042
GNMA MAQ625 3.5% 20/12/2042
GNMA MA0B99 3.5% 20/01/2043
GNMA MAQ783 3.5% 20/02/2043
GNMA MA1012 3.5% 20/05/2043
GNMA MA1090 3.5% 20/06/2043
GNMA MA1285 3.5% 20/09/2043
GNMA MA1678 4% 20/02/2044
GNMA MA2222 3% 20/09/2044
GNMA MA2891 3% 20/06/2045
GNMA MA2896 5.5% 20/06/2045
GNMA MA2963 4.5% 20/07/2045
GNMA MA3033 3% 20/08/2045
GNMA MA3310 3.5% 20/12/2045
GNMA MA3312 4.5% 20/12/2045
GNMA MA3663 3.5% 20/05/2046
GNMA MA3664 4% 20/05/2046
GNMA MA3736 3.5% 20/06/2046
GNMA MA3803 3.5% 20/07/2046
GNMA MA4126 3% 20/12/2046
GNMA MA4198 4.5% 20/01/2047
GNMA MA4323 4.5% 20/03/2047
GNMA MA4382 3.5% 20/04/2047
GNMA MA4511 4% 20/06/2047
GNMA MA4513 5% 20/06/2047
GNMA MA4589 5% 20/07/2047
GNMA MA4655 5% 20/08/2047
GNMA MA4657 6% 20/08/2047
GNMA MAA4722 5% 20/09/2047
GNMA MA4781 5% 20/10/2047
GNMA MA4903 5% 20/12/2047
GNMA MA4965 5% 20/01/2048
GNMA MA5081 5.5% 20/03/2048
GNMA MA5194 5% 20/05/2048
GNMA MA5195 5.5% 20/05/2048
GNMA MA5265 4.5% 20/06/2048
GNMA MA5400 5% 20/08/2048
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134,451
15,768
5,138
15,363
10,061
14,391
31,014
20,779
50,071
37,801
364
48,579
11,187
12,557
21,748
20,828
10,096
12,474
6,399
21,644
108,796
41,011
38,988
2,906
27,626
18,583
276,549
15,037
80,328
153,079
190,956
78,878
48,483
860,989
53,398
88,589
198,095
115,005
2,655
132,246
101,742
430,059
84,320
407,874
9,161
73,769
237,214
166,281
30,531
18,294
31,233
15,896
86,911
123,797
135,638
162,322
35,029
16,972
123,848
100
64,488

PR
USD L& (%)
125944 0.02
14,750 -
4,805 -
13,865 =
9,078 -
12,988 =
27975 001
18,738 -
45078 001
34002 001
341 -
43778 001
10,003 -
11,316 -
19,629 -
18,778 -
9,096 -
11,260 =
6,387 -
21676 =
100431 002
39,773 001
36885  0.01
2818 =
26,787 001
17,581 =
261640 005
14,226 -
84,604  0.02
144,824 003
180,587  0.03
76217 001
44,499 001
789,418  0.14
55603 001
89,110  0.02
181510 003
107,372 002
2,671 -
123980  0.02
98241 002
402954 007
78968 001
370525 007
9,192 -
73350 001
221516 004
160,236 0.03
30829 001
18472 -
31538 001
16,824 =
87,758 002
125462 002
136912 0.02
163531 003
36182 001
17,037 -
127,963 002
99 =
64482 001
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GNMA MA5654 5.5% 20/12/2048

GNMA MA5709 3.5% 20/01/2049

GNMA MA5711 4.5% 20/01/2049

GNMA MA5713 5.5% 20/01/2049

GNMA MA5820 5.5% 20/03/2049

GNMA MA5988 5% 20/06/2049

GNMA MAB209 3% 20/10/2049

GNMA MAB531 3% 20/03/2050

Goldman Sachs Group, Inc. (The), FRN
1.542% 10/09/2027

Goldman Sachs Group, Inc. (The), FRN
3.615% 15/03/2028

Goldman Sachs Group, Inc. (The), FRN
2.65% 21/10/2032

Goldman Sachs Group, Inc. (The), FRN
3.691% 05/06/2028

Gray Oak Pipeline LLC, 144A 2%
156/09/2023

Gray Oak Pipeline LLC, 144A 2.6%
15/10/2025

Gray Oak Pipeline LLC, 144A 3.45%
15/10/2027

GS Mortgage Securities Trust, Series
2016-GS4 ‘A3 3.178% 10/11/2049

GS Mortgage Securities Trust ‘A3"
3.433% 10/05/2050

GS Mortgage-Backed Securities Trust,
FRN, Series 2014-EB1A ‘2A1', 144A
2.175% 25/07/2044

Hasbro, Inc. 3.55% 19/11/2026

HCA, Inc., 144A 3.125% 15/03/2027

HCA, Inc., 144A 3.375% 15/03/2029

Healthcare Realty Holdings LP, REIT
3.625% 15/01/2028

Healthcare Realty Holdings LP, REIT
2.05% 15/03/2031

Highwoods Realty LP, REIT 4.125%
15/03/2028

Hilton Grand Vacations Trust,
Series 2017-AA ‘A, 144A 2.66%
26/12/2028

Jack in the Box Funding LLC ‘A2/",
144A 3.445% 26/02/2052

JPMorgan Chase & Co., FRN 2.083%
22/04/2026

JPMorgan Chase & Co., FRN 1.578%
22/04/2027

JPMorgan Chase & Co., FRN 2.947%
24/02/2028

JPMorgan Chase & Co., FRN 2.182%
01/06/2028

JPMorgan Chase & Co., FRN 2.739%
15/10/2030

JPMorgan Chase & Co., FRN 2.522%
22/04/2031

JPMorgan Chase & Co., FRN 2.956%
13/05/2031

JPMorgan Chase & Co., FRN 1.764%
19/11/2031

JPMorgan Chase & Co., FRN 1.953%
04/02/2032

JPMorgan Chase & Co., FRN 4.586%
26/04/2033

JPMorgan Chase & Co., FRN 4.912%
25/07/2033

JPMorgan Chase & Co., FRN 5.717%
14/09/2033
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192,160
100,507
33,935
26,909
59,293
641,323
97,972
235232
620,000
615,000
1,730,000
2,325,000
45,000
140,000
55,000
436,484
1,545,000
2,685
220,000
265,000

95,000
940,000

175,000

285,000

178,792

839,220

1,430,000

630,000

625,000

870,000

1,020,000

725,000

520,000

915,000

580,000

230,000

495,000

1,020,000

TR e
usp Ht# (%)

196692  0.04
94,100 002
33059 001
27,445 001
60,790 001
641,058 0.1
87,215 002
207,790 0.04
535383  0.10
572,014 010
1362281 024
2158531 038
43788 001
127,107 0.02
48,716 001
403453 007
1432276 026
2633 -
206,554 004
241,445 0.04
83479 002
834,769  0.15
128190  0.02
257,807 005
171049 003
741,419 0.13
1327,328 024
554,360  0.10
566,396  0.10
761,629 014
856534  0.15
593884 0.1
428960 008
694,932  0.12
444,478 0.08
213432 004
471382 008
1001361 018
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Marriott International, Inc. 5%
15/10/2027

Micron Technology, Inc. 4.185%
15/02/2027

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

Mill City Mortgage Loan Trust, FRN,
Series 2017-2 ‘A1, 144A 2.75%
25/07/2059

Mill City Mortgage Loan Trust, FRN,
Series 2018-1 ‘A1’, 144A 3.25%
25/05/2062

Morgan Stanley, FRN 1.593%
04/05/2027

Morgan Stanley, FRN 2.699%
22/01/2031

Morgan Stanley, FRN 2.239%
21/07/2032

Morgan Stanley, FRN 4.889%
20/07/2033

Morgan Stanley, FRN 3.217%
22/04/2042

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2014-C18
'300A' 3.749% 15/08/2031

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2015-C22
‘A4’ 3.306% 15/04/2048

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2016-C30
‘A5’ 2.86% 15/09/2049

Morgan Stanley Bank of America
Merrill Lynch Trust, Series 2013-C7
‘AS’ 8.214% 15/02/2046

Morgan Stanley Bank of America
Merrill Lynch Trust, FRN, Series 2014-
C15 'B' 4.565% 15/04/2047

MVW Owner Trust, Series 2018-1A ‘A',
1444 3.45% 21/01/2036

Navient Private Education Refi Loan
Trust, Series 2020-CA ‘A2A’, 144A
2.15% 15/11/2068

Navient Student Loan Trust, FRN,
Series 2018-1A ‘A2', 144A 4.366%
25/03/2067

Nelnet Student Loan Trust, FRN, Series
2005-4 ‘A4’ 4.933% 22/03/2032

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘A’, 144A 5.209%
17/07/2035

Neuberger Berman Loan Advisers
CLO Ltd., FRN ‘BR’, 144A 5.594%
18/10/2030

New York State Environmental Facilities
Corp. 3.879% 01/07/2046

OBX Trust, FRN, Series 2018 EXP1
"1A3’, 144A 4% 25/04/2048

Octagon Investment Partners Ltd., FRN
'A1’, 144A 5.049% 15/04/2031

Octagon Investment Partners Ltd., FRN
‘A1R’, 144A 5.099% 17/07/2030

Pacific Gas and Electric Co. 4.55%
01/07/2030

Peace Park CLO Ltd,, FRN ‘A’, 144A
5.373% 20/10/2034

Planet Fitness Master Issuer LLC 'A2I',
144A 3.251% 05/12/2051

Progress Residential Trust ‘A", 144A
2.078% 17/06/2037
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450,000
100,000
513,033

25,333

73,842

675,000
970,000
1,330,000
225,000
165,000

205,000

390,000

1,276,000

195,366

975,000

437,584

677,600

12,027

315,732

1,140,000

1,110,000

550,000
259,545
1,090,000
1,250,000
390,000
1,165,000
927,988

1,448,211

FHiE

P
USD L& (%)
444774 008
94,820 002
511,586 0.09
24,957 -
71274 001
592932 0.11
803072  0.14
1023937 018
211,753 004
121,867 002
191057 003
370307 007
1,163800 021
194,855 003
939962  0.17
424301 008
616689  0.11
12,018 -
305300 005
1115666 020
1078246 0.19
435393 008
238468 004
1076000  0.19
1232625 022
354,424 0.06
1,136,660  0.20
810817 014
1333297 024
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Progress Residential Trust ‘A’, 144A
4.438% 17/05/2041

Realty Income Corp., REIT 3.95%
15/08/2027

Ross Stores, Inc. 1.875% 15/04/2031

Sabine Pass Liquefaction LLC 5%
16/03/2027

Sabine Pass Liquefaction LLC 4.5%
15/05/2030

Sabine Pass Liquefaction LLC 5.875%
30/06/2026

Santander Consumer Auto Receivables
Trust 'C’", 144A 2.97% 15/06/2028

Santander Drive Auto Receivables
Trust ‘A3’ 4.49% 16/11/2026

Santander Drive Auto Receivables
Trust, Series 20203 ‘'C' 1.12%
15/01/2026

Santander Drive Auto Receivables
Trust ‘C’ 2.56% 17/04/2028

Santander Drive Auto Receivables
Trust ‘C’ 4.74% 16/10/2028

Santander Drive Auto Receivables
Trust ‘D’ 1.33% 15/09/2027

Santander Holdings USA, Inc., FRN
2.49% 06/01/2028

Santander Retail Auto Lease Trust ‘D',
144A 2.52% 20/11/2024

SBA Tower Trust, REIT, 144A 2.836%
15/01/2050

SBA Tower Trust, REIT, 144A 1.631%
15/05/2051

SBA Tower Trust, REIT, 144A 2.328%
15/07/2052

SBA Tower Trust, REIT, 144A 3.869%
08/10/2049

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A1’ 144A 4.5%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2017-CH2 ‘A19', 144A 4%
25/12/2047

Sequoia Mortgage Trust, FRN,
Series 2018-CH1 ‘A2', 144A 3.5%
25/03/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH3 ‘A2', 144A 4%
25/08/2048

Sequoia Mortgage Trust, FRN,
Series 2018-CH4 'A2', 144A 4%
25/10/2048

Sequoia Mortgage Trust, FRN,
Series 2017-5 ‘B1’, 144A 3.794%
25/08/2047

SMB Private Education Loan Trust,
Series 2020-B ‘A1A’, 144A 1.29%
15/07/2053

SMB Private Education Loan Trust, FRN
‘A1B’, 144A 5.018% 15/10/2058

SMB Private Education Loan Trust,
Series 2016-A ‘A2A", 144A 2.7%
15/05/2031

SMB Private Education Loan Trust,
Series 2017-A ‘A2A', 144A 2.88%
15/09/2034

SMB Private Education Loan Trust,
Series 2017-B ‘A2A’, 144A 2.82%
156/10/2035
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824,378

168,000

1,480,000
1,370,000

635,000
795,000
779,737
1,070,000

841,113

990,000
795,000
620,000
385,000
450,000
400,000
245,000

90,000
335,000

18,515

48,457

13,284

15,971

11,983

192,060

399,689

1,291,631

20,300

211,096

332,116

iz

P
UsD i (%)
768,223  0.14
160,394  0.03
1164562 0.21
1344966 024
589231 0.1
806,428 0.14
760583  0.14
1,057,854 019
833649 015
947,232 017
770253 014
575294 0.0
331234 006
444215 008
373354 007
206,178 004
74445 001
320,662 0.06
18,066 -
44722 001
12,111 -
15,500 =
11,869 -
164,957 003
35339 006
1282455 023
19,455 -
202562 004
316585 006
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SMB Private Education Loan Trust,
Series 2015-C 'B’, 144A 3.5%
15/09/2043

Southern California Edison Co. 4.7%
01/06/2027

Targa Resources Partners LP 6.875%
15/01/2029

Targa Resources Partners LP 5.5%
01/03/2030

Towd Point Mortgage Trust, FRN,
Series 2016-5 ‘A1’, 144A 2.5%
25/10/2056

Towd Point Mortgage Trust, FRN,
Series 2017-3 ‘A1’, 144A 2.75%
25/07/2057

Towd Point Mortgage Trust, FRN,
Series 2017-4 ‘A1’, 144A 2.75%
25/06/2057

Towd Point Mortgage Trust, FRN,
Series 2017-5 ‘A1’, 144A 3.773%
25/02/2057

Towd Point Mortgage Trust, FRN,
Series 20176 ‘A1’, 144A 2.75%
25/10/2057

Towd Point Mortgage Trust, FRN,
Series 2018-2 ‘A1’, 144A 3.25%
25/03/2058

Towd Point Mortgage Trust, FRN,
Series 20185 ‘A1’, 144A 3.25%
25/07/2058

Towd Point Mortgage Trust, FRN,
Series 20154 ‘M1', 144A 3.75%
25/04/2055

Transcontinental Gas Pipe Line Co.
LLC 4% 15/08/2028

Transcontinental Gas Pipe Line Co.
LLC 4.6% 15/03/2048

Truist Financial Corp., FRN 4.123%
06/06/2028

UBS Commercial Mortgage Trust,
FRN, Series 2017-C5 ‘AS' 3.777%
15/11/2050

UMBS 3% 01/01/2033
UMBS 4% 01/07/2035
UMBS 3.5% 01/09/2035
UMBS 2.5% 01/03/2037
UMBS 1.5% 01/04/2037
UMBS 1.5% 01/04/2037
UMBS 1.5% 01/05/2037
UMBS 1.5% 01/06/2037
UMBS 2.5% 01/06/2037
UMBS 4% 01/06/2037
UMBS 4% 01/06/2037
UMBS 2.5% 01/07/2037
UMBS 2.5% 01/07/2037
UMBS 4% 01/08/2037
UMBS 2.5% 01/09/2037
UMBS 1.5% 01/01/2042
UMBS 2% 01/08/2042
UMBS 2.5% 01/03/2042
UMBS 2% 01/04/2042
UMBS 3% 01/06/2042
UMBS 3% 01/06/2042
UMBS 4% 01/06/2042
UMBS 3% 01/07/2042
UMBS 3% 01/07/2042
UMBS 2% 01/08/2042
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1,045,000

395,000
215,000
185,000

64,485

43,025

1,204,553

29,331

357,734

258,481

167,758

112,268

890,000
55,000
615,000

1,430,000

1,233,119
209,314
531,665
1,719,991
258,479
577,853
473815
1,671,401
585,700
36,229
75,943
222,774
444,719
368,323
864,634
508,707
712,513
556,856
845473
33,842
130,897
386,177
73,557
196,526

1,117,461

Pl
UsD L3 (%)

983942  0.18
387,284 007
217,518 0.04
174,345  0.03
63484 001
42,020 0.01
1,148,726  0.20
29,041 0.01
342,866  0.06
247864 004
147,238  0.03
112,074 0.02
836344  0.15
46,243 0.01
587,592  0.10
1268668  0.23
1175092  0.21
205902  0.04
514,087  0.09
1583593  0.28
225,224 0.04
503939  0.09
413209 007
1,457,608 026
538,711 0.10
35423 001
74,254 0.01
204,969 004
409313 007
360,362  0.06
795263  0.14
413955 007
600,184  0.11
488293  0.09
716,138  0.13
30,507  0.01
117,608  0.02
374,921 007
66,089  0.01
176,573 003
946,520  0.17
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UMBS 3% 01/08/2042
UMBS 3% 01/04/2043
UMBS 5% 01/11/2044
UMBS 4% 01/09/2045
UMBS 4% 01/08/2046
UMBS 3% 01/12/2046
UMBS 3.5% 01/02/2047
UMBS 4% 01/05/2047
UMBS 4.5% 01/05/2047
UMBS 3.5% 01/06/2047
UMBS 3.5% 01/07/2047
UMBS 8.5% 01/07/2047
UMBS 4% 01/12/2047
UMBS 5% 01/12/2047
UMBS 4.5% 01/07/2048
UMBS 5% 01/10/2048
UMBS 3.5% 01/12/2048
UMBS 3.5% 01/08/2049
UMBS 4.5% 01/09/2049
UMBS 3.5% 01/02/2050
UMBS 2.5% 01/05/2050
UMBS 3.5% 01/05/2050
UMBS 2% 01/07/2050
UMBS 3% 01/07/2050
UMBS 3.5% 01/07/2050
UMBS 2% 01/08/2050
UMBS 3% 01/08/2050
UMBS 3% 01/08/2050
UMBS 3% 01/09/2050
UMBS 2% 01/10/2050
UMBS 3% 01/10/2050
UMBS 2% 01/05/2051
UMBS 2% 01/05/2051
UMBS 2% 01/05/2051
UMBS 2.5% 01/05/2051
UMBS 3.5% 01/05/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/06/2051
UMBS 2.5% 01/07/2051
UMBS 2.5% 01/07/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 2.5% 01/08/2051
UMBS 3% 01/09/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 2.5% 01/10/2051
UMBS 3% 01/10/2051
UMBS 2.5% 01/11/2051
UMBS 3% 01/11/2051
UMBS 2% 01/12/2051
UMBS 2% 01/12/2051
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052
UMBS 2.5% 01/01/2052

usb

T. AY - 754X USAhAZ77 2R

WX ik
o Fait
UsD [ (%)
64,364 57,820 001
778751 711,007 013
328509 333483 006
1624446 1575456 028
283,135 274596 005
424989 381646 007
407,03 382,806  0.07
188,048 180476  0.03
125634 124837 002
1241137 1,156,989  0.21
163633 153812 003
345369 324970 006
5,941 5,709 -
262,713 268960  0.05
846266 834,336  0.15
500,708 507,415  0.09
415910 388057 007
169,424 156,790 003
210511 208748 004
1,104,569 1039571  0.19
19,906 17,008 -
221506 204525 004
1988390 1641810 029
181975 161,786 003
235238 217536 004
314249 259,794 005
82,276 73447 001
146730 130985 002
4,283 3,830 -
242,169 199885 004
268476 239667 004
895900 738421 0.3
1164895 957477 047
2,076,397 1,706,707  0.30
107,982 92313 0.02
898,655 824628 015
85,333 72928 001
99,072 86,007  0.02
130861 111,927 002
185692 117,798 002
122529 104,755 002
532,326 454954 008
431401 368,714 007
440,705 376,727 007
594445 509179  0.09
1083429 928026 0417
285752 254,148 005
716677 612535 0.1
908991 777,756 0.4
992035 847,261 0.5
1,179,273 1009016  0.18
285773 255868  0.05
3682294 3190941 057
699260 619529 0.1
1056025 866495  0.15
1446270 1186934 021
45,941 39251 001
458259 393226 007
875479 751,308  0.13
1191335 1,017,757  0.18
1241906 1,060,860  0.19
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UMBS 2.5% 01/01/2052
UMBS 3.5% 01/01/2052
UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2% 01/02/2052

UMBS 2.5% 01/02/2052
UMBS 2.5% 01/02/2052
UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2% 01/03/2052

UMBS 2.5% 01/03/2052
UMBS 2% 01/04/2052

UMBS 2.5% 01/04/2052
UMBS 2.5% 01/04/2052
UMBS 2.5% 01/04/2052
UMBS 2% 01/05/2052

UMBS 2.5% 01/05/2052
UMBS 4% 01/05/2052

UMBS 4% 01/05/2052

UMBS 2% 01/06/2052

UMBS 2.5% 01/06/2052
UMBS 3% 01/06/2052

UMBS 8% 01/06/2052

UMBS 3% 01/06/2052

UMBS 4.5% 01/06/2052
UMBS 4.5% 01/07/2052
UMBS 2.5% 01/08/2052
UMBS 3% 01/08/2052

UMBS 4% 01/08/2052

UMBS 5% 01/08/2052

UMBS 3.5% 01/09/2052
UMBS 5% 01/09/2052

UMBS 3.5% 01/10/2052
UMBS 4.5% 01/10/2052
UMBS 5% 01/10/2052

UMBS 2.5% 01/11/2052
UMBS 5% 01/11/2052

UMBS 6% 01/01/2053

UMBS 190360 5% 01/08/2035
UMBS 254869 5.5% 01/09/2033
UMBS 254903 5% 01/10/2033
UMBS 545759 6.5% 01/07/2032
UMBS 725027 5% 01/11/2033
UMBS 725229 6% 01/03/2034
UMBS 725232 5% 01/03/2034
UMBS 725238 5% 01/03/2034
UMBS 725423 5.5% 01/05/2034
UMBS 735061 6% 01/11/2034
UMBS 735115 6% 01/12/2034
UMBS 735141 5.5% 01/01/2035
UMBS 785500 5.5% 01/05/2035
UMBS 735502 6% 01/04/2035
UMBS 735578 5% 01/06/2035
UMBS 735579 5% 01/06/2035
UMBS 735580 5% 01/06/2035
UMBS 735591 5% 01/06/2035
UMBS 735667 5% 01/07/2035
UMBS 735669 5% 01/04/2035

usb

usb
usb

usb
usb
usb

s &304
ilE

1,963,998
327,109
123,931
401,022
449,081
515,255
810,139
129,627
792,818
233,061

1,045,343

4,450,027

11,741,502
87,212
214,231
394,961
700,935

1,077,391
195,674

3,148,069
196,537
480,000

1,468,442
992,127
642,960
722,538

1,310,782
214,484

1,322,507
919,491

3,269,470

1,054,625
119,807

29,729
85,146
755,271
484,419
409,940
52,182
287,032
3,910,000
6961
25,789
4,384
8,283
4,808
25,586
1,973
8,020
62,591
2,549
980
15,195
5,001
1,660
11,026
1875
1,057
532
3,679
3,021

a7
usp LtE (%)
1,678,607 0.30
299,515 0.05
101,677 0.02
329,400 0.06
370,279 0.07
422,703 0.08
664,678 0.12
111256 0.02
677,241 0.12
192,019 0.03
863,040 0.15
3,655,780 0.65
9,640,826 1.72
75,466 0.01
175,903 0.03
337,384 0.06
605,652 0.11
918,773 0.16
161,217 0.03
2,683,790 0.48
185,737 0.03
452,632 0.08
1,205,264 0.21
846,242 0.15
567,904 0.10
638,967 0.11
1,159,584 0.21
207,887 0.04
1,280,034 0.23
783,894 0.14
2,924,265 0.52
994,706 0.18
119,006 0.02
27,194 0.01
84,291 0.02
689,985 0.12
468,824 0.08
405,790 0.07
44,497 0.01
284,151 0.05
3,984,867 0.71
7,137 -
26,691 0.01
4,495 -
8,682 -
4,930 -
26,559 0.01
2,023 -
8,065 -
64,778 0.01
2,646 -
1,017 -
15,749 =
5,189 -
1,723 -
11,305 -
1,922 -
1,083 -
545 =
3,772 -
3,008 =



SRR

UMBS 735997 5.5% 01/11/2035
UMBS 745428 5.5% 01/01/2036
UMBS 745458 6% 01/04/2036
UMBS 745947 6.5% 01/10/2036
UMBS 750412 6.5% 01/11/2033
UMBS 888174 5.5% 01/06/2035
UMBS 888223 5.5% 01/01/2036
UMBS 888284 5.5% 01/04/2037
UMBS 888430 5% 01/11/2033
UMBS 888567 5.5% 01/12/2036
UMBS 889117 5% 01/10/2035
UMBS 889298 5% 01/12/2036
UMBS 889307 5% 01/07/2037
UMBS 889479 5% 01/07/2037
UMBS 889579 6% 01/05/2038
UMBS 889829 5% 01/07/2035
UMBS 890738 3.5% 01/09/2043
UMBS 901646 6.5% 01/12/2036
UMBS 902382 6.5% 01/11/2036
UMBS 906064 6% 01/01/2037
UMBS 933051 6.5% 01/10/2037
UMBS 995024 5.5% 01/08/2037
UMBS 995051 6% 01/03/2037
UMBS 995112 5.5% 01/07/2036
UMBS 995113 5.5% 01/09/2036
UMBS 995203 5% 01/07/2035
UMBS 995388 5.5% 01/08/2037
UMBS 995434 5% 01/09/2023
UMBS 995629 6.5% 01/12/2032
UMBS AB6317 3.5% 01/09/2042
UMBS AB6491 3% 01/10/2042
UMBS AB6670 3% 01/10/2042
UMBS AB6768 3% 01/10/2042
UMBS AB7846 3% 01/02/2043
UMBS ABB89S 3% 01/04/2043
UMBS AB9248 3% 01/05/2043
UMBS AC3237 5% 01/10/2039
UMBS AC9580 4.5% 01/02/2040
UMBS AC9582 5.5% 01/01/2040
UMBS ADO163 6% 01/11/2034
UMBS AD0220 6% 01/10/2038
UMBS ADB438 5% 01/06/2040
UMBS AE0624 4% 01/11/2040
UMBS AE0698 4.5% 01/12/2040
UMBS AE7723 4% 01/11/2040
UMBS AH1111 4% 01/12/2040
UMBS AH3394 4% 01/01/2041
UMBS AH5859 4% 01/02/2041
UMBS AI1888 4.5% 01/05/2041
UMBS AJ7679 3.5% 01/12/2041
UMBS ALOOBS 4.5% 01/04/2041
UMBS AL0251 5% 01/07/2037
UMBS AL0546 5% 01/07/2041
UMBS AL0803 4% 01/09/2041
UMBS AL1105 4.5% 01/12/2040
UMBS AL1524 4.5% 01/12/2040
UMBS AL1577 5% 01/01/2042
UMBS AL2745 4% 01/03/2042
UMBS AL3192 5% 01/05/2042
UMBS AL3657 3.5% 01/06/2043
UMBS AL4010 3.5% 01/07/2043

T. AY - 754X USAhAZ77 2R

HRE
TR

4,105
30,140
81
1,001
11,116
149,778
5,721
20,388
4,521
35,461
69,009
14,699
5,526
43,987
1,078
54,054
80,364
620
4,961
187
19,985
62,473
20,464
10,132
60,692
27,901
2,966
286
7,832
5,458
26,445
18,999
30,547
52,171
71,667
47,303
113,284
207,465
15,712
83,773
107,462
47,460
16,192
9,220
15,762
84,838
28,464
28,871
347,850
7,832
251,555
1013
30,940
57,057
19,941
5619
6,066
109,808
29,066
25,503
15,245

FHIE g
usD [ (%)
4,261 -
31,306 0.01
85 -
1,136 -
11,430 -
155,418 0.03
5,933 -
21,223 =
4,635 -
36,876 0.01
70,755 0.01
14,850 -
5,666 -
45,102 0.01
1,129 -
55,422 0.01
75,733 0.01
639 -
5,165 -
196 =
20,570 -
64,839 0.01
21327 -
10,508 -
62,871 0.01
28,126 0.01
3,080 -
289 =
8,149 -
5,135 =
24,200 -
17,386 -
27,953 0.01
47,741 0.01
65,580 0.01
43,291 0.01
115,244 0.02
206,754 0.04
16,119 -
86,984 0.02
112,654 0.02
48,128 0.01
15,704 -
9,188 =
15,287 -
81,944 0.01
27,606 0.01
28,000 0.01
345,659 0.06
7,368 =
250,693 0.04
1,038 -
31,458 0.01
55,335 0.01
19,872 -
5,600 =
6,167 -
106,492 0.02
29,653 0.01
23,980 -
14,338 -
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UMBS AL4301 4.5% 01/04/2042
UMBS AL5224 5% 01/02/2038
UMBS AL5362 5% 01/09/2039
UMBS AL5590 5.5% 01/09/2041
UMBS AL6078 5% 01/03/2042
UMBS AL6549 5% 01/07/2042
UMBS AL6715 4% 01/02/2045
UMBS AL6966 6.5% 01/08/2038
UMBS AL7033 5% 01/06/2039
UMBS AL7035 5% 01/12/2038
UMBS AL7121 3% 01/01/2044
UMBS AL7991 3.5% 01/01/2046
UMBS AL8310 3.5% 01/03/2044
UMBS AL8387 4% 01/03/2046
UMBS AL8626 3.5% 01/06/2046
UMBS AL8733 3% 01/06/2046
UMBS AL9027 4% 01/09/2046
UMBS AL9074 6% 01/05/2041
UMBS AL9107 4.5% 01/03/2046
UMBS AL9267 3% 01/10/2046
UMBS AL9412 3% 01/11/2036
UMBS AL9413 3% 01/11/2036
UMBS AL9566 3.5% 01/06/2046
UMBS AL9878 3% 01/02/2037
UMBS AQ0535 3% 01/11/2042
UMBS AR8293 3% 01/05/2043
UMBS AS0406 3% 01/09/2043
UMBS AS0563 4.5% 01/09/2043
UMBS AS1586 4.5% 01/01/2044
UMBS AS2275 4.5% 01/04/2044
UMBS AS4449 3.5% 01/02/2035
UMBS AS4794 3.5% 01/04/2045
UMBS AS5175 3.5% 01/06/2045
UMBS AS5298 2.5% 01/07/2030
UMBS AS5713 3.5% 01/09/2045
UMBS AS5842 4% 01/09/2045
UMBS AS5887 4% 01/09/2045
UMBS AS6191 3.5% 01/11/2045
UMBS AS6302 3.5% 01/12/2045
UMBS AS6324 3.5% 01/12/2045
UMBS AS6328 3.5% 01/12/2045
UMBS AS6400 4% 01/12/2045
UMBS AS6515 4% 01/01/2046
UMBS AS6563 3.5% 01/01/2046
UMBS AS8067 3% 01/10/2046
UMBS AS8194 2.5% 01/10/2031
UMBS AS8295 3% 01/11/2046
UMBS AS8301 3% 01/11/2046
UMBS AS8305 3% 01/11/2046
UMBS AS8318 3% 01/11/2046
UMBS AS8470 3% 01/12/2046
UMBS AS8471 3% 01/12/2046
UMBS AS8485 3% 01/12/2046
UMBS AS8946 3.5% 01/03/2047
UMBS AT1934 3.5% 01/04/2043
UMBS AT2016 3% 01/04/2043
UMBS AT2723 3% 01/05/2043
UMBS AU0B40 3.5% 01/07/2043
UMBS AU1629 3% 01/07/2043
UMBS AU4293 4% 01/09/2043
UMBS AUB198 3.5% 01/08/2043

B
ik

15,640
3,654
56,690
2,778
6,618
64,498
65,382
11,495
7,341
9,446
66,295
6,341
40,678
45,896
204,182
349,969
6,537
122,949
20,881
604,939
259,162
90,496
191,978
350,606
17,311
175,324
71,926
54,266
21,338
32,009
13,426
270,462
56912
76,682
129,816
8,397
6912
18,892
71,172
253,425
87,354
12,007
26,163
6,152
397,481
48,043
266,072
146,379
99,776
134,118
364,060
110,688
361,038
74,221
7,183
66,498
108,755
13,159
13,046
267,196
11,029

PRI

M
USD ftE (%)
15,586 -
3,746 -
58,117 0.01
2,879 -
6,729 =
65579  0.01
63,084  0.01
12,196 -
7,527 =
9,685 -
60,671 0.01
5,926 -
38237  0.01
44300 001
190,762  0.03
315374  0.06
6,302 =
128,167  0.02
20,626 =
544,045 0.10
241,759 004
84,422 0.02
179,935  0.03
327,080  0.06
15,841 -
160,072  0.03
65688  0.01
53634 001
21,074 -
31,613 001
12,932 =
253,110 005
53,263 001
72,260 001
121,306 002
8,093 -
6,662 -
17,653 -
66,491 0.01
236,730 004
82,023 001
11,560 -
25211 -
5,749 -
357,346 0.06
45153 001
241586 004
131576  0.02
89,685  0.02
120,492 0.02
327,244 006
99,460  0.02
324,459  0.06
69,208  0.01
6,752 -
60,850  0.01
99,517  0.02
12,359 -
11,873 =
257,800  0.05
10,344 =



SRR

UMBS AX2501 4% 01/10/2044
UMBS AX2509 3% 01/10/2029
UMBS AY4204 3.5% 01/05/2045
UMBS AZ0814 3.5% 01/07/2045
UMBS AZ0880 2.5% 01/07/2030
UMBS AZ2118 3% 01/10/2030
UMBS AZ2667 3.5% 01/10/2045
UMBS AZ4779 4% 01/10/2045
UMBS BC0822 3.5% 01/04/2046
UMBS BC1747 3.5% 01/01/2046
UMBS BC4714 3% 01/10/2046
UMBS BC9556 3% 01/11/2046
UMBS BD8464 3% 01/11/2046
UMBS BD8496 3% 01/12/2046
UMBS BE1214 3% 01/11/2046
UMBS BM1423 2.5% 01/05/2032
UMBS BM1495 3.5% 01/01/2036
UMBS BM1879 3.5% 01/01/2044
UMBS BM1890 2.5% 01/01/2032
UMBS BM1984 3.5% 01/11/2047
UMBS BM3148 4.5% 01/11/2047
UMBS BM3212 3.5% 01/11/2032
UMBS BM3385 4% 01/06/2045
UMBS BM3612 4% 01/02/2047
UMBS BM3799 3% 01/08/2047
UMBS BM4221 3% 01/01/2043
UMBS BM4343 4.5% 01/05/2048
UMBS BM4582 3.5% 01/08/2047
UMBS BM4744 3% 01/06/2047
UMBS BM4834 3% 01/03/2046
UMBS BM5111 3% 01/11/2033
UMBS BM5147 4% 01/10/2048
UMBS BM5197 4.5% 01/07/2046
UMBS BM5302 3.5% 01/06/2046
UMBS BM5468 3% 01/02/2043
UMBS BM5469 3% 01/03/2044
UMBS BM5527 4% 01/10/2048
UMBS BM5785 3.5% 01/09/2046
UMBS BM5787 4% 01/08/2047
UMBS BM5841 3.5% 01/09/2045
UMBS BN4333 4% 01/02/2049
UMBS BO7256 3% 01/01/2035
UMBS CA1900 4.5% 01/06/2048
UMBS CA2207 4.5% 01/08/2048
UMBS CA3514 4.5% 01/05/2049
UMBS CA4571 4% 01/11/2049
UMBS CA4823 4% 01/12/2049
UMBS CA4885 3% 01/12/2034
UMBS CA5186 4.5% 01/01/2050
UMBS CA5593 3% 01/04/2040
UMBS CA5594 3% 01/04/2040
UMBS CA5595 3% 01/04/2040
UMBS CA5696 4.5% 01/05/2050
UMBS FM1445 3% 01/08/2049
UMBS FM2547 3% 01/02/2035
UMBS FM2792 5% 01/07/2045
UMBS FM3462 3.5% 01/12/2033
UMBS MA0561 4% 01/11/2040
UMBS MAQ583 4% 01/12/2040
UMBS MA0907 4% 01/11/2041
UMBS MA0971 4% 01/02/2042

usb

usb
usb

usb

BBE ik
HE S

23,124
111,008
48,018
55,681
20,880
26,169
20,001
335,538
57,332
164,192
402,282
64,452
120,770
75,240
41,988
155,551
119,904
119,578
69,231
220,769
201,259
165,680
431618
35814
338,389
119,250
429,112
8,625
112,410
262,464
99,100
60,039
70,149
4,990
181,804
340,237
190,370
135218
124,851
60,677
21953
169,847
69,482
24,326
105,685
72,207
69,019
298,153
18,460
68014
74,329
93,243
103,837
109,986
277,062
40,756
313,057
58,482
37,356
8,296
13,351

AY - 734X USLhL77 R

—
usp L (%)
22,311 -
106,799 0.02
44,919 0.01
52,077 0.01
19,631 -
25,110 .
18,679 -
323,743 0.06
53,525 0.01
153,295 0.03
364,019 0.07
57,903 0.01
108,537 0.02
67,606 0.01
37,794 0.01
146,198 0.03
115,492 0.02
112,439 0.02
65,241 0.01
205,698 0.04
198,889 0.04
163,201 0.03
418,423 0.07
34,510 0.01
304,274 0.05
109,130 0.02
424,058 0.08
8,058 =
101,195 0.02
240,189 0.04
94,751 0.02
57,969 0.01
69,279 0.01
4,667 -
166,371 0.03
311,373 0.06
183,011 0.03
127,092 0.02
120,243 0.02
57,088 0.01
20,998 =
169,884 0.03
68,491 0.01
23,940 =
108,972 0.02
68,645 0.01
65,666 0.01
280,728 0.05
18,154 -
60,082 0.01
68,374 0.01
84,212 0.02
100,708 0.02
99,382 0.02
260,865 0.05
41,338 0.01
303,181 0.05
56,716 0.01
36,228 0.01
8,046 -
12,948 -
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UMBS MA1086 3.5% 01/06/2042

UMBS MA2471 3.5% 01/12/2045

UMBS MA2670 3% 01/07/2046

UMBS MA2722 4% 01/08/2046

UMBS MA2834 3.6% 01/12/2046

UMBS MA2835 4% 01/12/2046

UMBS MA2896 3.5% 01/02/2047

UMBS MA2959 3.5% 01/04/2047

UMBS MA2960 4% 01/04/2047

UMBS MA3088 4% 01/08/2047

UMBS MA3151 3% 01/10/2037

UMBS MA3182 3.5% 01/11/2047

UMBS MA3238 3.5% 01/01/2048

UMBS MA3384 4% 01/06/2048

UMBS MA3851 4.5% 01/11/2049

UMBS RA1906 4% 01/12/2049

UMBS RA2111 4% 01/02/2050

UMBS RA2607 4.5% 01/05/2050

UMBS SB0222 3% 01/11/2034

UMBS SD0080 3% 01/09/2049

UMBS ZT0538 3.5% 01/03/2048

United Airlines Pass-Through Trust,
Series 20192 ‘A’ 2.9% 01/11/2029

United Airlines Pass-Through Trust,
Series 20192 ‘AA’ 2.7% 01/11/2033

Verizon Communications, Inc. 4.329%
21/09/2028

Verus Securitization Trust, Series 2020-
5 ‘A1’, 144A 1.218% 25/05/2065

Verus Securitization Trust, FRN,
Series 2020INV1 ‘A1’ 144A1.977%
25/03/2060

Verus Securitization Trust ‘A1, 144A
2.724% 25/01/2067

Verus Securitization Trust ‘A1, 144A
4.474% 25/04/2067

Verus Securitization Trust, Series 2019-
4°A2', 144A 2.846% 25/11/2059

Verus Securitization Trust, FRN,
Series 2021-2 ‘A2, 144A 1.288%
25/02/2066

Verus Securitization Trust, FRN ‘A2',
144A 1.218% 25/09/2066

Verus Securitization Trust, Series 2019-
4°A3', 144A 3% 25/11/2059

Verus Securitization Trust, FRN,
Series 2020INV1 ‘A3’, 144A 3.889%
25/03/2060

Verus Securitization Trust, FRN,
Series 2021-1'A3’, 144A 1.155%
25/01/2066

Verus Securitization Trust, FRN,
Series 2021-3 ‘A3', 144A 1.437%
25/06/2066

Verus Securitization Trust, FRN,
Series 2021-R2 'A3’, 144A 1.227%
25/02/2064

Verus Securitization Trust, FRN,
Series 2021-R3 ‘A3, 144A 1.38%
25/04/2064

Warnermedia Holdings, Inc., 144A
3.755% 15/03/2027

Warnermedia Holdings, Inc., 144A
4.054% 15/03/2029

Wells Fargo & Co., FRN 2.188%
30/04/2026

usb

usb
usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb
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13,141
36,853
218,338
4,026
228,675
5453
23,437
15,779
671
123,769
49,610
66,779
622,708
159,410
4,558
171,177
360,369
64,933
127,984
129,575
157,085
127,438

79,607
785,000
132,364

21,252

1,041,192
790,659
175,008

211,661

223,595
98,995

100,000
133,359
256,353
394,835
372916

1,060,000
280,000

435,000

PR
USD fE3 (%)
12,364 -
34,473 001
196,313 004
3,872 -
213277 004
5,237 -
21,854 -
14,635 -
645 =
118,765  0.02
46,303  0.01
62,128  0.01
580348  0.10
153,039  0.03
4,465 -
163357  0.03
344304 006
63565  0.01
120,497  0.02
116,967  0.02
145835  0.03
103,175 0.02
64,568  0.01
756,165  0.13
120,801 0.02
20,411 -
931,395  0.17
763480  0.14
166,898  0.03
173899  0.03
175,565  0.03
94,350  0.02
90,920  0.02
107,391 0.02
204,329 004
362,129  0.06
325190  0.06
957,204 0.17
242,591 0.04
404,487 007
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Wells Fargo & Co., FRN 2.393%
02/06/2028

Wells Fargo & Co., FRN 2.879%
30/10/2030

Wells Fargo & Co., FRN 2.572%
11/02/2031

Wells Fargo & Co., FRN 3.068%
30/04/2041

Wells Fargo & Co., FRN 5.013%
04/04/2051

Wells Fargo Commercial Mortgage
Trust, FRN, Series 2015-NXS2 ‘AS’
4.121% 15/07/2058

Wells Fargo Commercial Mortgage
Trust, FRN, Series 2017-C38 ‘B’
3.917% 15/07/2050

WFRBS Commercial Mortgage Trust,
FRN ‘A4’ 4.079% 15/03/2046

WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C22 ‘AS’ 4.069%
15/09/2057

Workday, Inc. 3.7% 01/04/2029
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US 2 Year Note, 31/03/2023
US Uttra Bond, 22/03/2023

usb
usb
usb
usb
usb

usb

usb

usb

usb

usb

4
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SERB e 2B RETIAE AT GREE)

US 10 Year Uta Bond,

22/03/2023

94

SO i B RSB T ()
SHEE T B REBI TS’

HEPHEGE(

B 158
=0 E= 7h
EUR 4718425 USD
EUR 974753 USD 10
EUR 3500  USD
usb 45860  GBP

&8 WeH

43,528,171 31/01/2023  Deutsche Bank

30,423 31/01/2023
3,727 31/01/2023
373378 31/01/2023

RETREG 3R ERMES 7

EUR 7750  USD 8323 31/01/2023
GBP 5527729 USD 6685678 31/01/2023
GBP 147083 USD 180013 31/01/2023
usD 10147319 EUR 9522275 31/01/2023
RETREG I REGRIME &

HETREG i BREBFGRE #t

i |

MR M
B usD i (%)
2055000 1815896 032
1,100,000 936683  0.17
2085000 1688052 030
1270000 921,086  0.16
280000 249407 004
35000 32935 001
930000 803872  0.14
427077 419631 008
1,000000 948645 047
120000 110288 002

256,738,591 45.73
278,792,934 49.67
278,792,934  49.67
536,702,614 95.61

i MR

R usp L% ®

usD uges -
usD 642549 012
667,433 012

usD (286798)  (005)
(256,793)  (0.05)

410640 007

PFIEAE ML

BEIEFS usp & (%)

1,183,795 021

JP.Morgan 13574
UBs 21 -
J.P.Morgan 484 -
1,167,874 021
J.P.Morgan (22) -
Deutsche Bank (4,701) -
J.P.Morgan (2,243) -
JP.Morgan (51,387)  (0.01)
(58,353)  (0.01)
1,109,521 0.20

30

TBAHKS|
)
United States ~~ GNMA, 2.50%,
of America 15/01/2052
United States ~~ GNMA, 3.00%,
of America 15/01/2052
United States ~~ GNMA, 5.50%,
of America 15/01/2052
United States ~ GNMA, 6.00%,
of America 15/01/2052
United States ~ GNMA, 650%,
of America 15/01/2052
United States ~ GNMA, 7.00%,
of America 15/01/2052
United States ~ UMBS, 1.50%,
of America 25/01/2038
United States ~ UMBS, 2.00%,
of America 25/01/2052
TBARGG| (Y FRIY
United States ~~ UMBS, 2.00%,
of America 25/10/2052
United States ~~ UMBS, 250%,
of America 25/10/2052
United States ~ UMBS, 2.50%,
of America 25/12/2052
United States ~ UMBS, 3.50%,
of America 25/12/2052
TBAEG| (Ya—b&YvVaY) F
TBARRG| &t
Bl
ZOMRE ERD
ME A

a)

AY - 734X USLhL77 R

usb
usb
usD
usD
usD
usb
usb
usb

At
usb

usD
usD

usb

KIR
A O
k] UsD up E M
480000 417,761 (0065) 007
480,000 429464 (10,111) 0.08
2870000 2891861 (9529) 051
1535000 1562042 180 028
1960000 1996236 3580 036
485,000 498546 (308) 009
1820000 1583892 (22436) 028
2845000 2383121 (30007) 042
11,712,923 (77,786)  2.09
(10000000 (789,196 30180 (014)
(16750000 (1372378 52008 (024)
(8450000 (719161)  (20872)  (0.13)
(7850000 (716011)  (28645)  (0.13)
(3,596,745) 23886 (0.64)
8116178 (53900) 145
25,946,068  4.62
(1,276,306)  (0.23)
561,372,376 100.00
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BADTE BERICENT—RIFEZIBATEZ A,
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mm BEBLVHEEZHHEE 2025181 8052022512318 T)

Ta—r e o f—)L R

RYRe770F
UsD

Wi e 1,237,911, 962
&
HMREACAR 2 ZBFLE (FURBUERRE) 55, 315, 136
ZIE Y4 (FURBLIERRE) 335, 390
2 TEG AR D F]E 396, 507
THEH]E 88, 883
s B 56, 135, 916
# M
T ) I 5,163, 458
ATy FHENUAR D HLE. 7,789
EEVRFR 357, 224
BHEFER 110, 797
THREFHCE 86, 595

FE A CE AN 91, 845
W 7e 3,991
SRIT R OV Ot 22 3, 596
R A S 7,719
e A 10, 446
ZOMERIZ KL DE A 5, 669
W FHEBHER (71, 286)
BH A 5, 777, 843
B MR 50, 358, 073
FEHHHELLONR -
HAGRES: (76, 750, 392)
TBAKR S| —
T a v EE] 270, 050
RS | -
FRETRIG | (15, 850, 285)
2T THH| (442, 912)
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R (1, 860, 949)
SRR £ (94, 634, 488)
REBIALE OMA B4

MRS (128, 094, 333)
TBAKR S| —

ARGl -

SR B —

ZRR TR | 3,349, 015

2T TH| (292, 797)
WEAE 12,017

REBIRIE DM FH (125, 026, 098)

I & 2 WU PE OEIRER

(169, 302, 513)

FATHA 236, 557, 290
TEIRH (696, 958, 348)
EARDOEEN X 2 W& FEOHIEE (460, 401, 058)
Bic 24 4 Sy i (4, 508, 095)
HMEHA LA —
WK P 603, 700, 296
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ke
TransAlta Corp. 7.75% 15/11/2029 usb 440,000 449,902 0.07
449,902 0.07
aavey
Ecopetrol SA 6.875% 29/04/2030 usb 1,780,000 1,611,425 0.27
Ecopetrol SA 5.875% 28/05/2045 usb 1,145,000 799,353 0.13
2,410,778  0.40
TR
Altice France Holding SA, 144A 6% usb 4,450,000 2,635,341 0.44
15/02/2028
Altice France SA, Reg. S 5.5% usb 2,355,000 1,799,962 0.30
15/10/2029
CAB SELAS, Reg. S 3.375% EUR 1,645,000 1,417,869 0.23
01/02/2028
Chrome Bidco SASU, Reg. S 3.5% EUR 1,735,000 1,565,022 0.26
31/05/2028
Chrome Holdco SASU, Reg. S 5% EUR 1,140,000 951,070 0.16
31/05/2029
Laboratoire Eimer Selas, Reg. S 5% EUR 690,000 566,042 0.09
01/02/2029
8,935,306 1.48
R
TK Elevator Holdco GmbH, 144A usb 3,225,000 2,640,183 0.44
7.625% 15/07/2028
TUI Cruises GmbH, Reg. S 6.5% EUR 963,000 864,499 0.14
16/05/2026
3,504,682 0.58
ARZTLV
Teva Pharmaceutical Finance usb 1,530,000 1,384,879 023
Netherlands lll BV 4.75% 09/05/2027
Teva Pharmaceutical Finance usb 3,815,000 3,403,781 0.56
Netherlands Il BV 5.125%
09/05/2029
4,788,660 0.79

34
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A13U7
Inter Media and Communication SpA, EUR 1,485,000 1,507,894 0.25

Reg. S 6.75% 09/02/2027
Verde Bidco SpA, Reg. S 4.625% EUR 1,835,000 1,688,239 0.28
01/10/2026
3,196,133 0.53
Vo Invg
Albion Financing 1 SARL, Reg. S usb 1,480,000 1,321,980 0.22
6.125% 15/10/2026
Albion Financing 2 SARL, Reg. S usD 860,000 736,628 0.12
8.75% 15/04/2027
Altice Financing SA, Reg. S 5.75% usb 2,830,000 2,239917 0.37
15/08/2029
TK Elevator US Newco, Inc., Reg. S usD 2,385,000 2,128,510 0.36
5.25% 15/07/2027
6,427,035 1.07
2Fva
Petroleos Mexicanos 7.69% usb 1,710,000 1,190,588 0.20
23/01/2050
1,190,588 0.20
A5VH
IPD 3 BV, Reg. $ 5.5% 01/12/2025 EUR 415,000 421,930 0.07
Trivium Packaging Finance BV, 144A usD 360,000 330,770 0.06
8.5% 15/08/2027
Trivium Packaging Finance BV, Reg. S~ USD 1,055,000 969,833 0.16
5.5% 15/08/2026
Trivium Packaging Finance BV, Reg. S~ USD 800,000 735,045 0.12
8.5% 15/08/2027
2,457,578 0.41
ALY
ContourGlobal Power Holdings SA, EUR 667,000 588,390 0.10
Reg. $ 3.125% 01/01/2028
Kaixo Bondco Telecom SA, Reg. S EUR 780,000 712,823 0.12
5.125% 30/09/2029
Lorca Telecom Bondco SA, Reg. S4%  EUR 1,175000 1,128,749 0.18
18/09/2027
2,429,962 0.40
AFYR
Bellis Acquisition Co. plc, Reg. S 3.25%  GBP 1,375,000 1,357,278 0.238
16/02/2026
Bellis Finco plc, Reg. S 4% GBP 495,000 441,560 0.07
16/02/2027
Deuce Finco plc, Reg. S 5.5% GBP 1,320,000 1,279,673 021
15/06/2027
Iceland Bondco plc, Reg. S 4.625% GBP 1,530,000 1,541,691 0.26
15/03/2025
Jaguar Land Rover Automotive plc, usbD 665,000 510,920 0.08
144A 5.875% 15/01/2028
Jerrold Finco plc, Reg. S 5.25% GBP 2,225,000 2,238,307 0.37
15/01/2027
RAC Bond Co. plc, Reg. S 5.25% GBP 1,940,000 1,857,595 0.31
04/11/2046
9,227,024 1.53
T7AVA
ATI, Inc. 5.125% 01/10/2031 usD 1,010,000 894,304 0.15
Bath & Body Works, Inc. 7.5% usb 1,295,000 1,280,755 0.21
15/06/2029
Bath & Body Works, Inc. 6.95% usb 920,000 808,685 0.13
01/03/2033
Dana, Inc. 5.625% 15/06/2028 usbD 2,440,000 2,224,360 0.37
Dana, Inc. 4.25% 01/09/2030 usbD 650,000 522,506 0.09
Delta Air Lines, Inc. 7.375% usb 1,785,000 1,825,823 0.30
15/01/2026
Embarg Corp. 7.995% 01/06/2036 usbD 1,420,000 663,431 0.11
Ford Motor Co. 9.625% 22/04/2030 usb 1,015000 1,141,368 0.19
Ford Motor Co. 6.1% 19/08/2032 usb 8,710,000 8,077,511 1.34
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Ford Motor Credit Co. LLC 4.95% usb 530,000 491,575 0.08
28/05/2027
Ford Motor Credit Co. LLC 7.35% usb 2,230,000 2,263,508 0.38
04/11/2027
Graphic Packaging International LLC, usD 1,225,000 1,036,157 0.17
144A 3.75% 01/02/2030
Hecla Mining Co. 7.25% 15/02/2028 usb 2,721,000 2,682,376 0.44
Hillenbrand, Inc. 5.75% 15/06/2025 usb 365,000 365,679 0.06
Hillenbrand, Inc. 5% 15/09/2026 usb 60,000 58,021 0.01
Hillenbrand, Inc. 3.756% 01/03/2031 usb 1,185,000 975,374 0.16
NuStar Logistics LP 5.75% usb 1,410,000 1,359,187 0.23
01/10/2025
Occidental Petroleum Corp. 6.375% usD 2,100,000 2,123,933 0.35
01/09/2028
Occidental Petroleum Corp. 8.875% usb 3,275,000 3,708,160 0.61
16/07/2030
Occidental Petroleum Corp. 7.5% usD 1,015,000 1,087,755 0.18
01/05/2031
OneMain Finance Corp. 3.5% usD 370000 307,100  0.05
15/01/2027
OneMain Finance Corp. 6.625% usb 840,000 775916 0.13
15/01/2028
OneMain Finance Corp. 5.375% usD 1,010,000 827,844 0.14
15/11/2029
PG&E Corp. 5% 01/07/2028 usb 2,875,000 2,628,109 0.44
PG&E Corp. 5.25% 01/07/2030 usbD 2,400,000 2,174,244 0.36
Southwestern Energy Co. 4.75% usD 1,420,000 1,202,929 0.20
01/02/2032
Tenet Healthcare Corp. 6.875% usD 1,565,000 1,412,365 0.23
15/11/2031
TransDigm, Inc. 6.375% 15/06/2026 usD 1,135,000 1,106,036 0.18
TransDigm, Inc. 5.5% 15/11/2027 usbD 1,250,000 1,175,588 0.20
Twilio, Inc. 3.875% 15/03/2031 usb 1,460,000 1,140,223 0.19
United Rentals North America, Inc. usD 2,765,000 2,257,907 0.37
3.75% 15/01/2032
United Wholesale Mortgage LLC, 144A  USD 1,145,000 911,316 0.15
5.5% 15/04/2029
Yum! Brands, Inc. 5.375% 01/04/2032  USD 1,940,000 1,799,544 0.30
‘Yum! Brands, Inc. 5.35% 01/11/2043 usb 3,145,000 2,606,922 0.43
53,911,511 8.93
e At 98,929,159  16.39
FAUA
Becton Dickinson and Co. 6% usb 34200 1,714,446 029
06/01/2023
Danaher Corp. 5% 15/04/2023 usb 1477 1,991,927 0.33
NextEra Energy, Inc. 5.279% usD 33,381 1,700,428 0.28
01/03/2023
5,406,801 0.90
L= 0 5,406,801  0.90
ASVH
Constellium SE usb 78,294 918,388 0.15
918,388 0.15
AL R
TE Connectivity Ltd. usb 4,800 548,448 0.09
548,448 0.09
TAUA
Avantor, Inc. usb 58,079 1,209,205 0.20
1,209,205 0.20
oS 2,676,041  0.44
ARORSGIT T LB T38| 107012001 17.73
ENTVB IS #
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ERO Copper Corp., Reg. S 6.5% usD 1,050,000 848,143 0.14
15/02/2030
848,143 0.14
ks
Brookfield Residential Properties, Inc., usD 985,000 876,715 0.15
144A 6.25% 15/09/2027
GFL Environmental, Inc., 144A 4.75% usb 2,925,000 2,555,719 0.42
15/06/2029
Methanex Corp. 5.125% 15/10/2027 usb 1,685,000 1,568,904 0.26
Methanex Corp. 5.65% 01/12/2044 usb 890,000 693,755 0.12
Telesat Canada, 144A 6.5% usb 1,735,000 503,750 0.08
15/10/2027
Vermilion Energy, Inc., 144A 6.875% usD 1,870,000 1,713,380 0.28
01/05/2030
7,912,223 1.31
TIYA
Altice France Holding SA, 144A 10.6%  USD 2320000 1768471 029
16/05/2027
lliad Holding SASU, Reg. S 6.5% usbD 2,140,000 1,979,879 0.33
15/10/2026
3,748,350 0.62
ARSIV
Teva Pharmaceutical Finance usb 1,540,000 1,542,526 0.26
Netherlands IIl BV 7.125%
31/01/2025
Teva Pharmaceutical Finance usD 16385000 1591653  0.26
Netherlands Il BV 6.75% 01/03/2028
3,134,179 0.52
oy ITvg
Altice Financing SA, 144A 5% usD 1,985,000 1,584,790 0.26
15/01/2028
Intelsat Jackson Holdings SA, 144A usD 890,000 797,876 0.13
6.5% 15/03/2030
2,382,666 0.39
AFva
Petroleos Mexicanos 6.625% usD 1,805,000 1,316,111 0.22
15/06/2035
1,316,111 0.22
VAV d
C&W Senior Financing DAC, 144A usD 2,025,000 1,887,664 0.31
6.875% 15/09/2027
1,887,664 0.31
=
Hudbay Minerals, Inc., 144A 6.125% usD 2,225,000 2,021,969 0.34
01/04/2029
2,021,969 0.34
AAR
VistaJet Malta Finance plc, 144A usb 935,000 848,513 0.14
7.875% 01/05/2027
VistaJet Malta Finance plc, 144A usD 990,000 796,337 0.13
6.375% 01/02/2030
1,644,850 0.27
AFY R
Connect Finco SARL, Reg. S 6.75% usb 2,085,000 1,918,618 0.32
01/10/2026
eG Global Finance plc, 144A 6.75% usD 2,037,000 1,781,581 0.30
07/02/2025
eG Global Finance plc, 144A 8.5% usbD 1,690,000 1,483,793 0.25

30/10/2025
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Jaguar Land Rover Automotive plc, usD 1,465,000 1,358,787 0.22
144A 7.75% 15/10/2025
Vmed 02 UK Financing | pic, Reg. S usb 4,685,000 3,810,419 0.63
4.75% 15/07/2031
10,353,198 1.72
TAUA
Acrisure LLC, 144A 7% 15/11/2025 usb 1,310,000 1,204,768 0.20
Acrisure LLC, 144A 10.125% usb 2,126,000 2,067,560 0.34
01/08/2026
AdaptHealth LLC, 144A 5.125% usb 875,000 746,016 0.12
01/03/2030
Adtalem Global Education, Inc., 144A usb 1,692,000 1,454,642 0.24
5.5% 01/03/2028
Advanced Drainage Systems, Inc., usD 645,000 627,591 0.10
144A 6.375% 15/06/2030
Advantage Sales & Marketing, Inc., usD 940,000 718,141 0.12
144A 65% 15/11/2028
Aethon United BR LP, 144A 8.25% usb 1,170,000 1,161,484 0.19
15/02/2026
Albertsons Cos., Inc., 144A 4.875% usb 1,900,000 1,702,543 0.28
15/02/2030
Alcoa Nederland Holding BV, 144A usb 1,100,000 1,085,573 0.18
6.125% 15/05/2028
Alliant Holdings Intermediate LLC, usD 3,980,000 3,582,378 0.59
144A 6.75% 15/10/2027
Alliant Holdings Intermediate LLC, usD 740,000 607,472 0.10
144A 5.875% 01/11/2029
Allied Universal Holdco LLC, 144A usD 2915000 2,562,899 0.42
9.75% 15/07/2027
American Airlines, Inc., 144A 11.75% usD 4,750,000 5,070,027 0.84
15/07/2025
American Airlines, Inc., 144A 5.75% usb 5,620,000 5,138,090 0.85
20/04/2029
AmMWINS Group, Inc., 144A 4.875% usD 1,400,000 1,202,180 0.20
30/06/2029
Antero Resources Corp., 144A 7.625%  USD 370,000 372,716 0.06
01/02/2029
Apollo Commercial Real Estate usb 2,885,000 2,326,176 0.39
Finance, Inc., REIT, 144A 4.625%
15/06/2029
Archrock Partners LP, 144A 6.875% usb 1,830,000 1,749,665 0.29
01/04/2027
Arconic Corp., 144A 6.125% usD 1,685,000 1,580,867 0.26
15/02/2028
Ardagh Metal Packaging Finance USA  USD 1,370,000 1,343,634 0.22
LLC, 144A 6% 15/06/2027
Ardagh Metal Packaging Finance USA  USD 2,310,000 1,835.281 0.30
LLGC, 144A 4% 01/09/2029
AtHome Group, Inc., 144A 4.875% usb 165,000 109,429 0.02
16/07/2028
At Home Group, Inc., 144A 7.125% usb 1,145,000 665,703 0.11
15/07/2029
AthenaHealth Group, Inc., 144A 6.5% usb 3,090,000 2282914 0.38
15/02/2030
Avantor Funding, Inc., 144A 4.625% usb 3,845,000 3,490,760 0.58
156/07/2028
Avient Corp., 144A 7.125% usb 1,777,000 1,756,828 0.29
01/08/2030
Ball Corp. 6.875% 15/03/2028 usb 2,250,000 2,314,058 0.38
Bath & Body Works, Inc., 144A 6.625%  USD 2,470,000 2,321,010 0.38
01/10/2030
Bausch Health Americas, Inc., 144A usb 1,730,000 1,213,730  0.20
9.25% 01/04/2026
BellRing Brands, Inc., 144A 7% usb 1,690,000 1,538,227 0.26
15/03/2030
Big River Steel LLC, 144A 6.625% usb 1,650,000 1,581,876 0.26

31/01/2029
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Boxer Parent Co., Inc., 144A 7.125% usb 1,230,000
02/10/2025

Boxer Parent Co, Inc., 144A 9.125% usD 955,000
01/03/2026

Calpine Corp., 144A 4.5% 15/02/2028  USD 1,105,000

Calpine Corp., 144A 5.125% usb 770,000
15/03/2028

Calpine Corp., 144A 5% 01/02/2031 usb 2,200,000

Carnival Corp., 144A 7.625% usD 2,230,000
01/03/2026

Carnival Corp., 144A 10.5% usbD 1,750,000
01/06/2030

Catalent Pharma Solutions, Inc., 144A usD 935,000
5% 15/07/2027

CCO Holdings LLC, 144A 5.375% usbD 1,228,000
01/06/2029

CCO Holdings LLC, 144A 6.375% usbD 8,100,000
01/09/2029

CCO Holdings LLC, 144A 4.5% usb 1,215,000
15/08/2030

CCO Holdings LLC, 144A 4.5% usb 3,955,000
01/06/2033

Cedar Fair LP 5.25% 15/07/2029 usbD 2,310,000

Central Parent, Inc., 144A 7.25% usb 5,130,000
15/06/2029

Cheniere Energy Partners LP 4% usD 2,415,000
01/03/2031

Chesapeake Energy Corp., 144A usD 2,635,000
6.75% 15/04/2029

Chobani LLC, 144A 7.5% 15/04/2025 ~ USD 1,005,000

Cinemark USA, Inc., 144A 5.25% usb 3,165,000
15/07/2028

CITGO Petroleum Corp., 144A 7% usb 1,390,000
15/06/2025

Clarios Global LP, 144A 8.5% usb 3,505,000
15/05/2027

Clarivate Science Holdings Corp., 144A  USD 1,930,000
3.875% 01/07/2028

Clarivate Science Holdings Corp., 144A  USD 1,245,000
4.875% 01/07/2029

Clear Channel Outdoor Holdings, Inc., usD 2,875,000
144A7.75% 15/04/2028

Clear Channel Outdoor Holdings, Inc., usb 1,130,000
144A7.5% 01/06/2029

Cloud Software Group Holdings, Inc., usb 1,500,000
144A 6.5% 31/03/2029

CMG Media Corp., 144A 8.875% usb 2,955,000
15/12/2027

Cobra AcquisitionCo LLC, 144A usb 1,630,000
6.375% 01/11/2029

Community Health Systems, Inc., 144A  USD 2,475,000
8% 15/12/2027

Community Health Systems, Inc., 144A  USD 1,235,000
6% 15/01/2029

Community Health Systems, Inc., 144A  USD 1,445,000
6.875% 15/04/2029

Community Health Systems, Inc., 144A  USD 2,685,000
6.125% 01/04/2030

Community Health Systems, Inc., 144A  USD 1,495,000
5.25% 15/05/2030

Compass Minerals Interational, Inc., usbD 460,000
144A 6.75% 01/12/2027

Comstock Resources, Inc., 144A usb 1,245,000
6.75% 01/03/2029

Comstock Resources, Inc., 144A usb 1,200,000
5.875% 15/01/2030

Condor Merger Sub, Inc., 144A 7.375%  USD 2,035,000
15/02/2030
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Crescent Energy Finance LLC, 144A
7.25% 01/05/2026

Crestwood Midstream Partners LP,
144A 6% 01/02/2029

CSC Holdings LLC, 144A 7.5%
01/04/2028

CSC Holdings LLC, 144A 6.5%
01/02/2029

CSC Holdings LLC, Reg. S 7.5%
01/04/2028

Cushman & Wakefield US Borrower
LLC, 144A 6.75% 15/05/2028

CVR Partners LP, 144A 6.125%
15/06/2028

Darling Ingredients, Inc., 144A 6%
15/06/2030

Dave & Buster's, Inc., 144A 7.625%
01/11/2025

DaVita, Inc., 144A 4.625% 01/06/2030

DCP Midstream Operating LP, 144A
6.75% 15/09/2037

Diamond Sports Group LLC, 144A
6.625% 15/08/2027

Directv Financing LLC, 144A 5.875%
15/08/2027

DISH DBS Corp., 144A 5.25%
01/12/2026

DISH DBS Corp,, 144A 5.75%
01/12/2028

DISH DBS Corp. 7.375% 01/07/2028

DISH DBS Corp. 5.125% 01/06/2029

DISH DBS Corp. 7.75% 01/07/2026

DISH Network Corp., 144A 11.75%
16/11/2027

Dornoch Debt Merger Sub, Inc., 144A
6.625% 15/10/2029

Embecta Corp., 144A 5% 15/02/2030

Enact Holdings, Inc., 144A 6.5%
15/08/2025

Endeavor Energy Resources LP, 144A
5.75% 30/01/2028

Entegris Escrow Corp., 144A 5.95%
15/06/2030

Fair Isaac Corp., 144A 4% 15/06/2028

Ferrellgas LP, 144A 5.375%
01/04/2026

Ferrellgas LP, 144A 5.875%
01/04/2029

Gartner, Inc., 144A 3.625%
15/06/2029

Gates Global LLC, 144A 6.25%
15/01/2026

GCILLC, 144A 4.75% 15/10/2028

Gen Digital, Inc., 144A 6.75%
30/09/2027

Gen Digital, Inc., 144A 7.125%
30/09/2030

Go Daddy Operating Co. LLC, 144A
5.25% 01/12/2027

Goodyear Tire & Rubber Co. (The)
5.25% 30/04/2031

Goodyear Tire & Rubber Co. (The)
5.25% 15/07/2031

Goodyear Tire & Rubber Co. (The)
5.625% 30/04/2033

GPD Cos., Inc., 144A 10.125%
01/04/2026
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Gray Escrow Il, Inc., 144A 5.375%
15/11/2031

GTCR AP Finance, Inc., 144A 8%
15/05/2027

Gulfport Energy Corp., 144A 8%
17/05/2026

H&E Equipment Services, Inc., 144A
3.875% 15/12/2028

Hilcorp Energy | LP, 144A 6%
15/04/2030

Hilcorp Energy | LP, 144A 6%
01/02/2031

Hilcorp Energy | LP, 144A 6.25%
15/04/2032

Hilton Domestic Operating Co., Inc.,
144A 4% 01/05/2031

Home Point Capital, Inc., 144A 5%
01/02/2026

Howard Hughes Corp. (The), 144A
5.375% 01/08/2028

Howard Hughes Corp. (The), 144A
4.125% 01/02/2029

Howard Hughes Corp. (The), 144A
4.375% 01/02/2031

HUB International Ltd., 144A 7%
01/05/2026

HUB International Ltd., 144A 5.625%
01/12/2029

Hughes Satellite Systems Corp.
6.625% 01/08/2026

Icahn Enterprises LP 6.25%
15/05/2026

iHeartCommunications, Inc. 8.375%
01/05/2027

IQVIA, Inc., 144A 5% 15/10/2026

Jane Street Group, 144A 4.5%
15/11/2029

Kinetik Holdings LP, 144A 5.875%
15/06/2030

Kontoor Brands, Inc., 144A 4.125%
15/11/2029

Lamar Media Corp. 4.875%
156/01/2029

Lamar Media Corp. 4% 15/02/2030

LCM Investments Holdings Il LLC,
144A 4.875% 01/05/2029

LCPR Senior Secured Financing DAC,
144A 6.75% 15/10/2027

Level 3 Financing, Inc., 144A 3.75%
15/07/2029

Lions Gate Capital Holdings LLC, 144A
5.5% 15/04/2029

Live Nation Entertainment, Inc., 144A
4.75% 15/10/2027

LPL Holdings, Inc., 144A 4%
15/03/2029

LPL Holdings, Inc., 144A 4.375%
15/05/2031

LSF9 Atlantis Holdings LLC, 144A
7.75% 15/02/2026

Madison IAQ LLGC, 144A 4.125%
30/06/2028

Madison IAQ LLG, 144A 5.875%
30/06/2029

Magnolia Oil & Gas Operating LLC,
144A 6% 01/08/2026

Match Group Holdings Il LLC, 144A
5% 15/12/2027
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Match Group Holdings Il LLC, 144A
4.625% 01/06/2028

Match Group Holdings Il LLC, 144A
5.625% 15/02/2029

Match Group Holdings Il LLC, 144A
4.125% 01/08/2030

Match Group Holdings Il LLC, 144A
3.625% 01/10/2031

Maxar Technologies, Inc., 144A 7.75%
15/06/2027

Medline Borrower LP, 144A 5.25%
01/10/2029

Mercer International, Inc. 5.5%
156/01/2026

Metis Merger Sub LLC, 144A 6.5%
15/05/2029

Midcap Financial Issuer Trust, 144A
6.5% 01/05/2028

Midcap Financial Issuer Trust, 144A
5.625% 15/01/2030

Mileage Plus Holdings LLC, 144A 6.5%
20/06/2027

Millennium Escrow Corp., 144A
6.625% 01/08/2026

Molina Healthcare, Inc., 144A 4.375%
15/06/2028

MSCI, Inc., 144A 4% 15/11/2029

MSCI, Inc., 144A 3.25% 15/08/2033

Mueller Water Products, Inc., 144A 4%
15/06/2029

Navient Corp. 6.75% 25/06/2025

Navient Corp. 6.75% 15/06/2026

Navient Corp. 5% 15/03/2027

Navient Corp. 4.875% 15/03/2028

Navient Corp. 5.5% 15/03/2029

NCL Corp. Ltd., 144A 5.875%
15/03/2026

NCL Corp. Ltd., 144A 5.875%
156/02/2027

NCL Corp. Ltd., 144A 7.75%
15/02/2029

NCL Finance Ltd., 144A 6.125%
16/03/2028

Necessity Retail REIT, Inc. (The), REIT,
144A 4.5% 30/09/2028

Neptune Bidco US, Inc., 144A 9.29%
15/04/2029

Netflix, Inc. 6.375% 15/05/2029

New Albertsons LP 7.45% 01/08/2029

New Enterprise Stone & Lime Co., Inc.,
144A 5.25% 15/07/2028

NextEra Energy Operating Partners LP,
144A 4.25% 15/09/2024

NextEra Energy Operating Partners LP,
144A 4.5% 15/09/2027

NGL Energy Operating LLC, 144A
7.5% 01/02/2026

NiSource, Inc., FRN 5.65% Perpetual

Occidental Petroleum Corp. 7.875%
15/09/2031

Occidental Petroleum Corp. 6.45%
15/09/2036

Occidental Petroleum Corp. 7.95%
15/06/2039

Occidental Petroleum Corp. 6.2%
15/03/2040
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OneMain Finance Corp. 6.875%
15/03/2025

OneMain Finance Corp. 7.125%
15/03/2026

Organon & Co., 144A 5.125%
30/04/2031

Outfront Media Capital LLC, 144A
4.25% 15/01/2029

Park Intermediate Holdings LLC, REIT,
144A 5.875% 01/10/2028

Park Intermediate Holdings LLC, REIT,
144A 4.875% 15/05/2029

Pattern Energy Operations LP, 144A
4.5% 15/08/2028

PennyMac Financial Services, Inc.,
144A 5.375% 15/10/2025

PennyMac Financial Services, Inc.,
144A 4.25% 15/02/2029

PetSmart, Inc., 144A 7.75%
15/02/2029

PGT Innovations, Inc., 144A 4.375%
01/10/2029

Pike Corp., 144A 5.5% 01/09/2028

Presidio Holdings, Inc., 144A 8.25%
01/02/2028

Prime Security Services Borrower LLC,
144A 5.75% 15/04/2026

Prime Security Services Borrower LLC,
144A 6.25% 15/01/2028

PROG Holdings, Inc., 144A 6%
15/11/2029

Radiate Holdco LLC, 144A 6.5%
15/09/2028

Radiology Partners, Inc., 144A 9.25%
01/02/2028

Range Resources Corp., 144A 4.75%
16/02/2030

Range Resources Corp. 8.25%
15/01/2029

RHP Hotel Properties LP, REIT, 144A
4.5% 15/02/2029

Rivian Holdings LLC, FRN, 144A
10.31% 15/10/2026

ROBLOX Corp., 144A 3.875%
01/05/2030

Rocket Mortgage LLC, 144A 4%
15/10/2033

Royal Caribbean Cruises Ltd., 144A
5.5% 31/08/2026

Royal Caribbean Cruises Ltd., 144A
5.375% 15/07/2027

Royal Caribbean Cruises Ltd., 144A
11.625% 15/08/2027

Royal Caribbean Cruises Ltd., 144A
5.5% 01/04/2028

Royal Caribbean Cruises Ltd., 144A
9.25% 15/01/2029

Ryan Specialty Group LLC, 144A
4.375% 01/02/2030

Sabre GLBL, Inc., 144A 9.25%
15/04/2025

Sabre GLBL, Inc., 144A 7.375%
01/09/2025

Sabre GLBL, Inc., 144A 11.25%
15/12/2027

Scripps Escrow, Inc., 144A 5.875%
156/07/2027

Sealed Air Corp., 144A 5%
15/04/2029
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SRR

Sealed Air Corp., 144A 6.875%
15/07/2033

SeaWorld Parks & Entertainment, Inc.,
144A 5.25% 15/08/2029

Select Medical Corp., 144A 6.25%
15/08/2026

Sensata Technologies BV, 144A 4%
15/04/2029

Sensata Technologies BV, 144A
5.875% 01/09/2030

Service Properties Trust, REIT 4.35%
01/10/2024

Service Properties Trust, REIT 7.5%
15/09/2025

Sirius XM Radio, Inc., 144A 4%
15/07/2028

Sirius XM Radio, Inc., 144A 4.125%
01/07/2030

Sirius XM Radio, Inc., 144A 3.875%
01/09/2031

Six Flags Entertainment Corp., 144A
5.5% 15/04/2027

SLM Corp. 4.2% 29/10/2025

Solaris Midstream Holdings LLC, 144A
7.625% 01/04/2026

Specialty Building Products Holdings
LLC, 144A 6.375% 30/09/2026

Sprint Capital Corp. 6.875%
15/11/2028

SRS Distribution, Inc., 144A 6%
01/12/2029

Stagwell Global LLC, 144A 5.625%
15/08/2029

Staples, Inc., 144A 7.5% 15/04/2026

Staples, Inc., 144A 10.75%
15/04/2027

Starwood Property Trust, Inc., REIT,
144A 4.375% 15/01/2027

Stevens Holding Co., Inc., 144A
6.125% 01/10/2026

Summit Materials LLC, 144A 6.5%
16/08/2027

Summit Materials LLC, 144A 5.25%
15/01/2029

Tallgrass Energy Partners LP, 144A 6%
01/03/2027

Tallgrass Energy Partners LP, 144A 6%
31/12/2030

Tallgrass Energy Partners LP, 144A 6%
01/09/2031

Targa Resources Partners LP 4%
15/01/2032

Tenet Healthcare Corp., 144A 6.125%
01/10/2028

Tenet Healthcare Corp., 144A 4.375%
15/01/2030

Tenet Healthcare Corp., 144A 6.125%
15/06/2030

Terraform Global Operating LP, 144A
6.125% 01/03/2026

Townsquare Media, Inc., 144A 6.875%
01/02/2026

TransDigm, Inc., 144A 6.25%
15/03/2026

Triton Water Holdings, Inc., 144A
6.25% 01/04/2029

Tronox, Inc., 144A 4.625%
15/03/2029
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United Airlines, Inc., 144A 4.625% usb 1,805000 1,577,215 0.26
15/04/2029
United Natural Foods, Inc., 144A 6.75%  USD 1,670,000 1,607,258 0.27
15/10/2028
United Wholesale Mortgage LLC, 144A  USD 1,490,000 1,283,516 0.21
5.75% 15/06/2027
Univar Solutions USA, Inc., 144A usb 1,860,000 1,770,571 0.29
5.125% 01/12/2027
Univision Communications, Inc., 144A usD 1,095,000 1,059517  0.18
6.625% 01/06/2027
Univision Communications, Inc., 144A usb 1,960,000 1,869,272 0.31
7.375% 30/06/2030
Venture Global Calcasieu Pass LLC, usb 400,000 350,702 0.06
144A 3.875% 15/08/2029
Venture Global Calcasieu Pass LLC, usD 2,080,000 1,775800  0.29
144A 4.125% 15/08/2031
Viasat, Inc., 144A 5.625% 15/04/2027 ~ USD 2,910,000 2,648,391 0.44
Viavi Solutions, Inc., 144A 3.75% usD 830,000 698,943 0.12
01/10/2029
Watco Cos. LLC, 144A 6.5% usb 2,785,000 2,650,150 0.44
15/06/2027
Wolverine World Wide, Inc., 144A 4% usD 2,210,000 1,677,456 0.28
15/08/2029
WR Grace Holdings LLC, 144A usb 2,390,000 1,918,788 0.32
5.625% 15/08/2029
ZipRecruiter, Inc., 144A 5% usb 1,710,000 1,406,988 0.23
15/01/2030
Zoomlinfo Technologies LLC, 144A usD 1,799,000 1,514,293 0.25
3.875% 01/02/2029
428,148,700 70.92
5 & 463,398,053  76.76
FAUA
Anvil Holdings, Inc. 05/02/2012 usb 2,684 27 =
27 -
RO At 27 -
ZDMOFIADSD BTN T 463,398,080 76.76
A1 & T % BERTRE A A e
FE XTSRS
oA
Z DB [MTREA A RAESF 36 & U xRl
FANVGVE
Smurfit-Stone Container Corp. usb 7275 = =
Preference*
FORMEE S H RS KOS # - -
AL & 570,410,081 94.49
JVIY b« FTTFIVE « AT SHG]
FEGHD
B 24 iy E
k OER BEWTS  BRE #E -+ WA usp L% (%)
5036000 USD JP.Morgan CDXNAHY.38V2 Sell 500% 20/06/2027 111,104 002
4600000 USD  JP.Morgan CDXNAHY.39V1 Sell 500% 20/12/2027 35363 -
146,467 0.02

ILIY b FI4VE « A7y THE A B TEAHE
it Gt
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e R Geth) P
ok OER RmET SRR #E T ogmm o HE®
716000 USD  JP.Morgan Communiy Sl 500% 20/12/2026 (338210)  (005)
Health Systems,
Inc. 6.875%
01/04/2028
2050000 USD JP.Morgan CDXNAHY38V2  Buy (500f% 20/06/2027 (45027)  (001)
ZLIY b TTHIVE « ATy TEE N hin B MIE i (383437)  (0.06)
LIYE =773k - 2T TEG] (236970)  (0.04)
A5 MRHIAR 3 (B
RETHEG(
e b mis  MOEE
"o E gﬁ &% WWR  BEMEES o HE®
EUR 127087159 USD 132548031 31/01/2023 DeutscheBank 3513431 058
EUR 1593000 USD 1,678,182 31/01/2023 HSBC 27980 001
EUR 286465  USD 303556 31/01/2023  JP.Morgan 3258 -
EUR 725 USD 772 31/01/2023 UBS 4 -
GBP 122538 USD 143577 20/01/2023  JP. Morgan 4478 -
GBP 232445 USD 279,204 20/01/2023 UBS 1554 -
NOK 115926320 USD 11,285,795 31/01/2023 Backys 510554 008
NOK 8450535  USD 815357 31/01/2023  JP.Morgan 44547 001
NOK 129936934  USD 13124349 28/02/2023  JP.Mogan 112575 002
SEK 222504 USD 21335 31/01/2023  JP.Morgan 86 -
UsD 463029 EUR 431300 31/01/2023  JP.Morgan 1001 -
UsD 496556  SEK 5106418 31/01/2023  JP.Morgan 4961 -
BETWEG IS BREFME 3 4224519 070
EUR 522353 USD 560973 31/01/2023  JP.Morgan (1514 -
EUR 1205000  USD 1202252 31/01/2023 Morgan Stanley (1652 -
NOK 6659000  USD 684683 31/01/2023 Bank of (708 -
America
NOK 14000 USD 1436 28/02/2023  JP. Morgan o -
SEK 1310000 USD 126262 31/01/2023 Bank of (148 -
America
SEK 49879182 USD 4803638 31/01/2023 Canadian (1765) -
Imperial Bank
of Commerce
SEK 611851 USD 59313 31/01/2023  JP.Morgan @) -
UsD 7 ER 7 03/01/2023  JP.Morgan - -
UsD 2055164 EUR 1942024 31/01/2023  JP.Mogen  (24816)  (001)
UsD 1324212 EUR 1238000 31/01/2023 RBC 1732 -
UsD 3738619 EUR 3587719 24/02/2023 MorganStanley  (110074)  (002)
UsD 7584133 EUR 70284157 24/02/2023  StateSteet  (229879)  (0.04)
usD 799085  GBP  7,075279 20/01/2023 Bardlays  (557,760)  (0.09)
usD 440558 GBP 373,000 20/01/2023 HSBC (10115 -
UsD 202250 NOK 2909416 31/01/2023  JP.Morgan @795 -
UsD 52621 NOK 519,009 28/02/2023  JP.Morgan (L
UsD 4 SEK 459 03/01/2023  JP.Morgan - -
UsD 12424 SEK 129791 31/01/2023  JP. Morgan -
RETREG D 2 ARKSHEE & (951,084)  (0.16)
FETHEG I hvin B ARFIRMEREE 7 3213435 054
ne 19,491,004  3.23
ZOfEE A 13,799,121  2.28
MoE At 603,700,296 100.00



